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CHAPTER 1

1

Getting Started

Objectives

Learn about the following MIM Excel® Add-in features:

1.

A R I AN A Rl

Add data using the following methods: browse data, search symbols, search descriptions and select a
recently used data item.

Merge and edit data

MIM Queries/Run All Queties

Get Records

SHOW/WHEN

Forward curve

Load Data

Get Options and the Options Facility

Using MIMICExcel

By installing MIMIC, version 3.0 or higher, you have access to MIMICExcel. This

functionality will enable you to create queries and post the results easily to an Excel

spreadsheet. See the “MIMIC Installation and Purchase Options” chapter in the Client

e Application Installation Guide for more information on installing MIMIC to have this
functionality.

EN

10. How to pass the results of a MIM query into the cell of a worksheet with XMIMGetData.
11. Set configuration options and decimal place settings
12. How to get help


http://customers.lim.com/pdfdocs/install_limapps.pdf#MIMIC_Installation_and_Purchase_Options
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Installing the MIM Excel Add-in

Go to the LIM "Downloads" Web page and download the latest MIM Excel® Add-in software file. For
installation instructions, see the chapter "MIM Excel Add-in Installation" in the Client Application Installation
Guide.

You must have Java version 1.4 or higher. To obtain a free Java download, go to: http://

y. WWW.java.com.


http://customers.lim.com/download/download_prodsoft.html
http://customers.lim.com/pdfdocs/install_limapps.pdf#MIM_Excel_Add-in_Installation
http://www.java.com
http://www.java.com
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Overview

The MIM Excel Add-in software provides direct access to time series data from a MIM server. Using the
MIM menu, users can extract daily futures prices and many other data series. The MIM add-in is a client
application for the MIM server. The MIM server provides time series data to the enterprise over the network.

The MIM Excel Add-in creates the MIM menu on the Excel menu bar. Using the MIM menu, users can
create requests for data and populate Excel worksheets with values. The requests are saved in the Excel
workbook using a hidden worksheet.

Highlights of the MIM Excel Add-in:

Data requests are created and edited using a step-by-step wizard dialog,

)
® Includes an integrated MIM schema browser and schema search to locate data.
® Includes support for units of measure conversions.

)

Features several types of futures contract reshaping, including prompt contract offsets and several
switching day policies.

Data requests are stored in the Excel workbook in a hidden sheet. Data refresh is a single click menu
operation.

® Workbooks with data requests can be attached to emails and used by any other user with the MIM Excel
Add-in software.

® The functionality of MIMIC is available while working within Excel.
The steps for creating data are:

1. Request data using the data browse, symbol search or description search.
2. Refine data using date delimiters.

3. Refresh the worksheet to display the data.

4

Specity the location on the Excel worksheet to create data.

Once the MIM Excel Add-in is installed, Excel will have a new menu item labeled MIM.
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The following provides details on each menu item.

EJ Microsoft Excel - Book1 |"__”'E|rl$__<|
@_] File Edit Wiew Insert Formatk Tools Data  window  MIMIC | MIM | Help  Adobe PDF - 0 X
AN E : Arial .10 +|B I U|= Refresh Data

dﬂﬂdﬂ! Add Data. .,

A - # Edit...

Run All Queries

(il
il
i

T
m
A
N
.
4

B MIM Queties, ..

Get Records
Shiows when

Forward Curve

Load Data

g et Options

et Financials

Options [

Help 3

77
M 4 » »}Sheetl  Sheet? { Sheet3 / £ | >
Ready

The MIM Excel Add-in menu items perform the following tasks:

Refresh Data - Refresh the data in the workbooks by downloading the data from the MIM server.
Add Data - Add a new data item to the MIM. Data requests are configured in the workbook.
Edit - Change the parameters of previously created MIM data requests.

Run All Queries - Runs all queries setup by the user.

MIM Queries - Create and edit queries in this menu.

Get Records - Run queries on multiple data blocks.

Show When - Create Show/When queries easily within one dialog menu.

Forward Curve - Create a Forward Curve chart from a user selected futures contract.

Load Data - Enter data from an Excel spreadsheet into the MIM database.

Get Options - Use Get Options to access the special columns established for analyzing options.
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® Get Financials - Functionality no longer available.

® Options - Set network parameters and decimal place settings.

e Help - Information about the MIM Excel Add-in such as version number and access to the Excel Web
pages and Online Tour on the LIM Web site.
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CHAPTER 2

Refresh Data

Refresh Data from the MIM Menu Bar

Refresh Data runs all data requests that have been setup with Add Data (they go into MIM>Edit as a
list). These are normal data retrieval requests. In addition, all MIM queries that have been stored are run.
Remember that all data requests and MIM queries are stored locally in the .xIs spreadsheet file. If nothing is
present in MIM>Edit or MIM>MIM Queries nothing will be returned.

E3 Microsoft Excel - Book1 El@@
@_1 File Edit ‘“iew Insert Format  Tools Data  Window  MIMIC [ MIM | Help  Adobe PDF -8 X
Ej!i""rial - 10 «| B I U |§§§E|| Refresh Data ‘&.
,]{[I] ﬂ ! add Data...
AT - 3 Edit...
A B | C | D | E | F Fun &l Queries =
1 .
MIM
5 MIM Queries
3 Get Records
4 Show When
5
3 Forward Curve
I Load Data
3
g et Options
10 et Financials
11 .
12 Ciptions k
13 Help »
14
15
16
17
18
14
20
21
72 b
4 4 » »hSheetl  Sheet2 / Sheet3 / < »
Ready TN
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Auto-Refresh Data

By following the Visual Basic instructions below, a user can set the Add Data and query results to
automatically refresh when an Excel spreadsheet is opened.

Visual Basic Instructions for Auto-Refresh

To auto-refresh the MIM data, you need to run a Visual Basic subroutine with a RunAll statement within an
Excel Object. To accomplish this, do the following steps:

1. From the menu bar in Excel, select Tools>Macro>Visual Basic Editor.
2. Double click the ThisWorkbook icon (as shown in the graphic below).

Project - YBAProject %

Mimic_AddIn {mimicexc
- B4 ¥BAProject (Book1)
=5 Microsaft Excel Objecks
] Sheetl (Sheet1)
Sheetz (Sheet2)
B Sheet (Sheet3)
@ This\arkboak:
- B8 XMIM_AddIn {(MIMExcel

3. Insert the following code:

Private Sub Workbook_Open()
Application. Run (“M Mexcel 1_1.xl a' RunAl ")
End Sub

4. Save the changes.

The workbook (xls file) you have made the changes to will now automatically refresh when opened. The auto
refresh only applies to the workbook you have saved the settings to. Repeat these steps on any workbook files
you would like to automatically auto refresh when opened.
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CHAPTER 3

Add Data

This is a wizard that allows simple data retrieval requests to be setup. The first step to begin requesting data is
to select Add Data from the MIM menu.

E3 Microsoft Excel - Book1 "__ E”Z'
@_1 File= Edit ‘“ew Insert  Format  Tools Data  Window  MIMIC | MIM | Help  Adobe PDF - 0 X
RN 10 | B 7 U|= Refrash Data

il .ﬂ! | addpata...

X Edit. ..

A, Fun All Queries

MIM Queties. ..

et Records

Shiow When

Forward Curve

Load Data

Get Options

Get Einancials

Options
Help

M 4 » »'Sheetl Sheet2 / Sheet3 /
Ready
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Find a New Data Item

This is the first dialog in the add data process. There are four ways to determine the MIM symbol and
corresponding column information for the data request. This lesson will take you through each data request
method, beginning with a Browse Data example.

MIM Data Selection §|

Current Daka Tkem: (None)

Find a Mew Data Ikem:

Erowse Data Brovese Hierarchy For Mew Data Ikem

Search Symbals Search by Symbal

Search Descriptions | Search by Descripkion

Or Select a Recently
Used Data Itemn:

Enter aSymbal:

Cancel

The four data request methods are:

® Browse Data - allows you to look through the database manually. This is a visual map to all data contained
in the MIM database. You are placed at the top level of the database i.e., TopRelation. Double-click
through the categories to navigate. The database is organized by market area. You can also use the folder
buttons to go up and down through the categories.

® Search Symbols - performs a search on MIM symbols contained in your database. Enter a symbol to
search for and the symbol along with its description will be returned. You can direct the search to be case
sensitive and also limit the number of answers returned.

® Search Descriptions - performs a search on MIM symbol descriptions. You can direct the search to be
case sensitive and also limit the number of answers returned.
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® Select a Recently Used Data Item - If data requests have already been made, you can request a recently
created data item.

@ To clear the display of the Recently Used Data Items, delete the WzRcItms.xmi file located
in the C:\LIM\XIL.A1.1 folder. This file will be re-created when a new Data Item is used.

Click on Browse Data in the Excel dialog and then proceed to the next step.
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Browse Data Example

The MIM browser displays the schema of the MIM server. The schema consists of categories (folders),
relations (symbols) and columns (fields). By double clicking on the categories, you can drill down into the
folders and locate the symbols available there. Once you reach a symbol, the browser will display the available
columns.

Let’s look at an example that locates the symbol CL that stands for Crude Oil, Light Sweet Futures.

From the Excel dialog, double-click on Futures or select Futures then click the folder button with the down
arrow. |G

MIM Data Selection El

Select a Relation and Calurnn,

Relation Path:
TopRelation

Agriculture - —— No Columns —--
——| Astronomy

ﬁl Bluelinx

| Cus=ip

Datas
EconomicIndicators
Eneroy

Equities —
Equities.  Internal

FixedIncoms

ForeimExchange

Futures

Indices

MonetaryIndicators i
4| 5 ‘ |

Daouble Click on catagoties to open therm.

== Back Mext == | Cancel | Finish |

Next, double click on Nymex or select Nymex and the folder button.
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Your browser should now look like the graphic below. Select CL — NYMEX: Light, Sweet Crude Oil
Futures in the left-hand column. In the right-hand column, select Volume, then select Next>>.

MIM Data Selection

X)

Select a Relation and Column.

Relation Path:
TopRelation:Futures:Nyniex

3 .. Up one lewel - CoTCHE Commitment ﬂ
NTHMEX: Light, Sweet Crude Futu CaTETL Commitment

ml CL_OPT NTMEX: Light, Sweet Crude 0il Futu CoTETE Commitment
CLC NTHMEX: Light, Bweet Crude 0il Futu CaTOI Commitment
CLP NTMEX: Light, Sweet Crude 0il Futu CoTLEP Commitment
CLOEEX_EH GLOEEX: Heating 0il Financial Futu Mid+* {HightLow) /
GCLOBEX_HH GLOBEX: Natural Gas Financial Futu Open Open
CLOBEX HFP GLOBEX: Natural Gas Financial Futu High High
GLOBEX_RT GLOEEX: BEOE Gasoline Financial Fuw Lo Lonr
GLOBEX_WS GLOBEX: Crude 0il Financial Future Close Close
HO NTMEX: Heating 0il Futures (USCSGA :© Tolume Tolume
HO_OPT NTMEX: Heating 0il Futures (USCSGA Li=i Diajly Senti
HOC NTHMEX: Heating 0il Futures (UEC/GA ExpYrich Expiration
HOP NTHMEX: Heating 0il Futures (USC/GA ™ Cash Cash &7
1 | 3 ‘ v

Double Click on catagoties to open them,

<< Back Mext >= | Cancel | Finish |
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Select the desired date and time range.

MIM Data Selection

X

Select the dake and time range For which to extract data.

izet data from © ithe start of the available data’
{* the |ast | 1 | WEars) j
" a specific date and time (if reg'd)

et datata the end of the available data

" a specific date and time (if req'd) [

Additional data retrieval options:

Ilse data resolution of | 1 | dayis) j

Fill missing data poinks with | a Mam j

[ Use Current Tick Data if the XMIM server is connected to a data feed,

[ Include Summary Statistics

Decirnal Places |5 =

<< Back, | Mexk == Cancel Einish

The following outlines the date, time and data retrieval options:

Get Data From

a. Choosing the start of the available data will make the start date the first available data point date.

Choosing the last...N Time Period will narrow down your start date by your selections. (e.g., 3 months,
10 years, 7 quarters)

c. Selecting a specific date and time will take normal mm/dd/yyyy calendar dates. If there are specific
time constraints for the data, you will need to also specify a time.

Get Data To
The end date for the data is chosen here.

a. the end of the available data will make the end date the last data point in the database.

b. a specific date and time will take a normal date and/or time for the data to stop.
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Additional data retrieval options

a. Use data resolution of N Time Period. This option defaults to 1 day (e.g., Daily). Sometimes you may
have a need to look at weekly, monthly, or yearly data. The time period has a pull-down menu for this
choice.

b. Fill missing data points with X. A default NaN is filled if there is no data point available for a given
date. You can pull this down to have the data filled in other ways (e.g., Fill forward or backward, linear
interpolated values, logarithmic interpolated values)

c. If you have a real time feed connected to the MIM server, check Use Current Tick Data. (Consult your
LIM System Administrator as this is not common)

d. Finally, if you'd like MIM generated summary statistics to go along with the data request, check Include
Summary Statistics. The statistics included are: Sum, Average, Average Positive, Average Negative,
Percent Positive, Percent Negative, Highest, Lowest, Standard Deviation, Z stat, and Variance.

After entering your date information, click on Next>> in the Excel dialog and then go to the next step in the
lesson.

This part of the Excel dialog shows where the data will display in the Excel workbook. Select the cell in the
Excel workbook where you want the data to display.

Another method is to select the bar next to the destination cell. [ sre=:114a81 _] The MIM Data Selection dialog

closes and the Excel Worksheet opens. Select the desired cell to store the data, then select the E| button to
return to the MIM Data Selection dialog,.

MIM Data Selection E|

Select the destination in the Excel Workbook,

Returned data starts at cell: | Sheetl a1 J

Additional Data Placement and Formatting Options:

[V Merge Data and Time colurmns into a single column For adjacent data requests

v Add calumn headers
[¥ wusing Symbal and Calumn [ using Symbal Description
v Clear the cells in the calumn of the range
[ Clear the cells adjacent ta the range
[ Clear the cells in the calumn below the range

[ Add new calumns before the range

<< Back | Mext == | Cancel Einish
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The following outlines the destination, data placement and formatting options:
Returned data starts at cell

This is where the first date will be placed. The first data point will be in the cell immediately to the left.
You can type the location directly (e.g., Sheet1!$B§1), select the cell in the Excel spreadsheet or select the

[ sheetigast ] button.

Additional Data Placement and Formatting Options (check which ones)

a. Merge Data and Time Columns into a single column for adjacent data requests. By default all
adjacent requests with the same time parameters are merged to have a single data column. If you uncheck
this box, the requests will overwrite the data into the sheet.

b. Add column headers using Symbol and Column. This option will add the symbol and column as a
header to the request.

Example:

Date MSFT (Close)
4/19/99 81

4/20/99 83.125

4/21/99 82

c. Add column headers using Symbol Description. This option will enter the symbol description as the
header.

Example:

Date Microsoft Corp (CUSIP 59491810)
4/19/99 81

4/20/99 83.125

4/21/99 82

d. Clear the cells in the column of the range. This will clear any other data contained in the destination
column every time the request is made.

e. Clear the cells adjacent to the range. This will clear data that is not separated by empty cells around the
range. This is used to put data into ateas on a spreadsheet.

f. Clear the cells in the column below the range. When this option is checked data in the cells below the
range will be cleared.

g. Add new columns before the range. New columns will be added on every request. To use this feature
all of the data requests should have the same cell target. This is useful to create a portfolio of values and
avoid editing several requests to remove a single request.



Choose the Futures Contract Options then select Finish.

MIM Data Selection

Choose Futures Contrack Opkions,

| Adjusked Continuous

ﬂ Contract Selection

| Expiration Day

<< Back,

* | Rallaver
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Cancel

Einish

X

17
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In order to see the data, you must select Refresh Data from the MIM menu.

B

- 8 X

E3 Microsoft Excel - Book1
@_1 Eile Edit  iew Insert  Format  Tools Data  Window  MIMIC | MIM | Help  Adobe PDF
il_‘]Eiﬁrial -0 - B 7 U | EE @|| Refresh Data

:.dﬂ] dﬂ! &dd Data, ..

A1 - e Edit...
A E | ¢ | D |
" MIM Queries. ..

m
Bl

Run All Queries

Get Records

Shiow When

Forward Curve

Load Data

Getk Options

et Einancials

Qpkions k
Help »

54

>
4 4 » M)\ Sheetl  Sheet? / Sheeta / < | >

Ready RN

The MIM Excel Add-in runs the request and places the data in the selected column.

fr] MIMExcel - Query Monitor [5_(|
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E3 Microsoft Excel - Book1 '-_ 'Elf'5__<|
@ File Edit “ew Insert Farmak  Tools  Daka  window  MIMIC  MIM - Help  Adobe PDF -8 X
§_’|E§.ﬁ.rial -0 - B F UIEE=H$ % 0 [T -Dd- A~ E
aill 2

01 - &

A E | C D E | F | o | H | | =&

1 |Date CL{Volume} 1 —
2 |03-30-1533 849
3 |03-31-1533 521
4 |04-01-1533 FMLA,
A |04-04-1533 156
G |04-05-1533 175
7 |04-06-1533 392
8 |04-07-1833 817
8 |04-08-1533 365
10 | 04-11-1983 265
11 |04-12-19583 459
12 |04-13-1983 Ba7
13 | 04-14-19583 202
14 |04-15-1953 295
15 |04-18-1953 128
16 | 04-19-1953 324
17 | 04-20-1983 188
158 | 04-21-1983 105
19 | 04-22-19583 307
20 | 04-25-19583 113
21 |04-26-19583 83
22 |04-27-1983 24
23 |04-28-1953 AR3 w
M 4 » My Sheetl Sheet2 f Sheet3 / < | »|
Ready HUM

This completes the browse data example. In the next lesson, you will see how to search using a MIM symbol.



20 MIM EXCEL ADD-IN TRAINING GUIDE
Chapter 3: Add Data

Search Symbols Example

Select Search Symbols from the Excel dialog.

MIM Data Selection

Current Daka Tkem: (None)

Find a Mew Data Ikem:

Browse Data

Search Symbols

Search Descripkions

Browese Hierarchy For New Data Ikem
Search by Symbol

Search by Description

Or Select a Recently
IJsed Data Ikem:

Enter aSymbal:

Cancel

X)
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For this example, find the Natural Gas Futures using the Search Symbols feature. In the Search Text box,
type ng*, then select Start Search.

MIM Data Selection D_<|

Enter Search Text Here:
E— | - i+ search Symbols
Qar mare " Search Descriptions

[ Case Sensitive Limit Returned Answers | 50 i‘

<< Back, Cancel
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Select NG Natural Gas Futures from the list, then select Next>>.

MIM Data Selection

Enter Search Text Here:

Stark Search | | ng*

[ Case Sensitive

TopRelation:Futures: Myme:x MG MG _1993G
TopRelationFutures: Myme:x MG NG_1993H
TopRelation:Futures:Mymesx:MG:MG_1993]
TopRelation:Futures: Myme:: MG NG _1993EK
TopRelation:Futures:Myme:x MG kG_1993M
TopRelation:Futures: Myme:x: MG WG _19930
TopRelation:Futures: Myme:x MG NG_19930
TopRelation:Futures: Mymesx:MG:MG_19930
TopRelation:Futures: Myme:: MG NG _1993Y
TopRelation:Futures:Myme:x MG kG_1993%
TopRelakion:Fukures: Mymesx MG NG _19937
TopRelation:Futures: Myme:: MG NG _1994F
TopRelation:Futures:Mymesx:NG:MNG_19945
TopRelation:Futures: Myme:x: MG MG_1994H
TopRelation:Futures: Myme:x MG NG _1994]
Ti:pRelatiDn:Futures:Nymex:NG:NG_1994K
4

<< Back, | Mexk ==

i+ search Symbols
" Search Descriptions

Limit Returned Answers | 50 <

MYMEX: Henry Hub Matural Gas Fukur
MYME®: Henry Hub Matural Gas Fukur
RYMEX: Henry Hub Matural Gas Futur
MYME®: Henry Hub Matural Gas Fukur

FYMEX: Henry Hub Matural Gas Futur—
MYMEX: Henry Hub Matural Gas Fukur
MYME®: Henry Hub Matural Gas Fukur
RYMEX: Henry Hub Matural Gas Futur
MYME®: Henry Hub Matural Gas Fukur
RIYMEX: Henry Hub Matural Gas Futur
MYMEX: Henry Hub Makural Gas Fukur
MYMEX: Henry Hub Matural Gas Fukur
RYMEX: Henry Hub Matural Gas Futur
MYMEX: Henry Hub Matural Gas Fukur
MYME®: Henry Hub Matural Gas Fukur

| RYMEX: Henry Hub Matural Gas FLiurlﬂ
[

Cancel |

]
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Select NG from the left column, then select Volume from the right column.

MIM Data Selection

Select a Relation and Column,

Relation Path:

TopRelation:Futures:Mymes

Chapter 3: Add Data

G || HOP NYMEX:
—| HO NYMEX:
G5 || HO_OFT NYMEX:
—| HUC NYMEX:
HUF NYMEX:

Hz GLOBEX:
L0 NYMEX:

NG_A
NG.C
NG_OPT
NYM. COAL
NYM.LH
NYM._LE

4

Heating 0il Futures (USC/GL a
Gazoline Futures (USC/GLL):
Gasoline Futures (USCSGAL):
Gazoline Futures (USC/GLL):
Gasoline Futures (USCSGAL):
Singapore 280cst Fuel 0il
E-milNY Palladium Futures
v Hub Natural GFas Futur
Henry Hub Natural Gas Futur
Henry Hub Natural Gas Fuutr
Henry Hub Natural Gas Futur
Central Appalachian Coal Fu
New York Harbor ULSD Future
Gulf Coast Tnleaded Gasolin ™
]

Double Click on catagories to open them.

<< Back et ==

CoTLEL
CoTLES
CoTCHL
CoTCHS
CoaT5TL
CoTSTS
CoTOI
CoTLEP
Mid*
Open
High
Lo
Close

Cancel |

Commitment a

Commitmernt
Commitment
Commitmernt
Commitment
Commitmernt
Commitment
Commitmernt
(High+Low) f
Opern

High

Lot

Close

Einish |

23
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Select Next>> from the Excel dialog to continue.

Select the desired date information from the fields.

MIM Data Selection

X

Select the dake and time range For which to extract data.

izet data from © ithe start of the available data’
{* the |ast | 1 | WEars) j
" a specific date and time (if reg'd)

et datata the end of the available data

" a specific date and time (if req'd) [

Additional data retrieval options:

Ilse data resolution of | 1 | dayis) j

Fill missing data poinks with | a Mam j

[ Use Current Tick Data if the XMIM server is connected to a data feed,

[ Include Summary Statistics

Decirnal Places |5 =

<< Back, | Mexk == Cancel Einish
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Select the destination in the Excel Workbook. Click in the cell in the Excel Workbook where you want the
data to start. The entry will display in the Excel dialog, Unless merging data, it is a good idea to separate the
data columns in the Excel workbook with a blank column.

MIM Data Selection [‘5—<|

Select the destination in the Excel Workbook,

Returned data starts at cell; | Sheetl 15041 J

Additional Diaka Placement and Formatting Options:

[v Merge Data and Time colurnns into a single column For adjacent data requesks

[v 2dd column headers
[v using Symbal and Column [ using Symbal Description
[+ Clear the cells in the column of the range
| Clear the cells adjacent ko the range
[ Clear the cells in the column below the range

| Add new columns befare the range

<< Back, Mexk == Cancel Einish
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Choose the Futures Contract Options then select Finish.

MIM Data Selection

Choose Futures Contrack Opkions,

| Adjusked Continuous

ﬂ Contract Selection

| Expiration Day

<< Back,

* | Rallaver

Cancel

Einish

X
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Select Refresh Data from the MIM menu bar to display the data.

E3 Microsoft Excel - Book1 |'-_||'E|f5__<|
E_] File Edit iew Insert  Format  Tools  Data  Window  MIMIC | MIM | Help  Adobe PDF -3 X
A E ! Arial -0 «| B I U|=E== 4| | Refresh Data

dﬂ]dﬂ! Add Data. ..

A - £ Edit...
A B | ¢ | D |

L MIM CQueries. ..

m
M

Run all Queries | A

Gek Records
Shiows Wrhen

Forward Curve

Load Data

Get Options

Get Financials

Qpkions 3
Help 3

[E4

e
M 4 » W} Sheetl  Sheet? f Sheet3 / £ | >
Ready FLIN
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The data displays with an empty column separating the data columns.

Microsoft Excel - Book1

E‘_W File Edit Wiew Insert Format  Tools  Daka  Window  MIMIC  MIM  Help  Adobe PDF - 5 X
§_’|E§.ﬁ.rial -0 - | B JF U|IEE=AH$ % =] E- b A E
il i B
F1 - &

A E | ¢ | D | E F G | H |=x
1 |Date CL{Volume} Date NG{Volume} | 1
2 |03-30-1533 849 04-03-1990) 1347 49957
3 |03-31-1533 a1 04-04-1990 471624595
4 |04-01-1533 FhIA, 04-05-1990 32003122
A |04-04-1533 166 04-05-1990,  345.10413
B |04-05-1933 175 04-08-1990, 207 73958
7 |04-06-1533 392 04-10-1950 1628229
8 |04-07-1533 217 04-11-1990 179 6E6ES
9 |04-08-1833 365 04-12-1990 224 583351
10 |04-11-1983 255 04-13-1990 FLA,
11 | 04-12-19583 459 04-16-1950 895 44791
12 |04-13-19583 Ba7 04-17-1990,  174.08207
13 | 04-14-19583 202 04-15-1950 336575
14 |04-15-1953 295 04-19-1990 314 41664
15 |04-18-1953 128 04-20-1990 B73.74994
16 | 04-19-1953 324 04-23-1990,  151.59374
17 | 04-20-1983 188 04-24-1990 303.18747
158 | 04-21-1983 105 04-25-1990 134.74999
19 |04-22-19583 307 04-26-1990 1658.43748
20 | 04-25-19583 113 04-27-1990 117 90624
21 |04-2B-19583 83 04-30-1950 72598355
22 |04-27-1983 24 05-01-1990  101.08245
23 |04-23-19583 AE3 05-02-1950 83421874
24 |04-29-1953 323 05-03-1950 1291354
25 |05-02-1953 a0 05-04-1950 B0.53125
26 | 05-03-1983 333 05-07-1990 18528123
M 4 » »Sheetl  Sheetz { Sheet3 / | ¥
Ready LM

This completes the Search Symbols example.

Go to the next step in the lesson to see an example using the Search Descriptions option.
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Search Descriptions Example

The next feature in this lesson is the Search Descriptions example. Select Search Descriptions from the

MIM Data Selection dialog,

MIM Data Selection

Find a Mew Data Ikem:

Or Select a Recently
IJsed Data Ikem:

Enter aSymbal:

Current Daka Tkem: (None)

Browse Data

Search Symbols

Search Descripkions

Browese Hierarchy For New Data Ikem
Search by Symbol

Search by Description

Chapter 3: Add Data

%]

Cancel

29
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For this example, type in heating oi | in the search text box, then change the Limit Returned Answers
to 100. Select Start Search. Highlicht HO — NYMEX: Heating Oil Fututes (USC/GAL) and select
Next>>.

MIM Data Selection §|

Enter Search Text Here:

Start Search | | heating oil " Search Symbols
> {* Search Descriptions

[ Case Sensitive Limit Feturned Answers | 100 i‘
TopRelation:Futures: Ipe: IPHO IPHO_F IPE: Heating Oil Futures I{LISC,I'GF'.LJ
TopRelation:Futures: Ipe: IPHO:IPHO G IPE: Heating Qil Futures (USC/GAL
TopRelation:Futures: Ipe: IPHO: IPHO_H IPE: Heating Qil Futures (USC/GAL
TopRelation:Futures: Ipe: IPHOIPHO ] IPE: Heating Qil Futures (USC/GAL
TopRelation:Futures: Ipe: IPHOLIPHO_E IPE: Heating Qil Futures (USC/GAL
TopRelation:Futures: Ipe: IPHCRIPHO M IPE: Heating Oil Futures (USC/GAL
TopRelation:Futures: Ipe; IPHCGIPHO_M IPE: Heating il Futures (USC/GAL
TopRelation:Futures: Ipe: IPHORIPHO O IPE: Heating Qil Futures (USC/GAL
TopRelation:Futures: Ipe: IPHOIPHO_U IPE: Heating Qil Futures (USC/GAL
TopRelation:Futures: Ipe: IPHOLIPHO_Y IPE: Heating Qil Futures (USC/GAL
TopRelation:Futures: Ipe IPHRIPHO ¢ IPE: Heating Oil Futures I{LISC,I'G.C'.LJ
Tl:n ing il Fukures (USCIGAL

MYMEX: Heating Qil Futures (LISC)Y
Tu:upReIatlcun Futures:l"dymex HO HO_ 1987 MYMEY: Heating Oil Futures (USC)
TopRelation:Futures:Mymex:HO:HD_1987% MYMEX: Heating il Futures {USiZ)t
TopRelation:Futures: Myme: HOGHD 19877 MYMEY: Heating Oil Futures (USC)t
TopRelation:Futures: Myme:x HOHO_1983F MYME¥: Heating Oil Futures (USC)
TizupRelatiDn:Futures:Nymex:HO:HO_l'?JBBG MYMEX: Heating il Futures {Llfiilﬂ
4 [

<< Back, | Mexk == Cancel | |
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Select HO - NYMEX: Heating Oil Futures (USC/GAL) from the left-hand column. Select Volume from
the right-hand column then select Next>> from the MIM Data Selection dialog to continue.

MIM Data Selection

Select a Relation and Column.

Relation Path:

TopRelation:Futures:Nyniex

]

3 .. Up one lewel

—l CL NTMEX:

E% CL_OPT NTMEX:

| CLC THMEX:
CLFP NTHMEX:
GLOEBEX_EH GLOBEX:
GLOBEX_HH GLOBEX:
GLOBEX_HFP GLOBEX:
GLOBEX_RT GLOBEX:
CLOBEX W& CLOBEX:
HO_OPT NTHMEX:
HOC THMEX:
HOFP NTMEX:
4

Light,
Light,
Light,
Light,

Swreet
Bwrect
Swreet
Swraet

Heating 0il
Natural Gas

Natural Gas

Crude
Crude
Crude
Crude
Financ
Financ
Financ

0il
0il
0il
0il
ial
ial
ial

Futu
Futu
Futu
Futu
Futu
Futu
Futu

BFEOE Gasoline Financial Fu
Crude 0il Financial Future

Heating 0il
Heating 0il
Heating 0il
Heating 0il

Double Click on catagoties to open them,

<< Back Next == |

Futures
Futures
Futures
Futures

(TECACA
(USC/GA

(UsCrCL ™

4

. Volume

CoTLSL
CoTLEE
CoTCHL
CoTCHE
CoTSTL
CoTSTE
CoTOT
CoTLSP
Mid+*
Open
High
Lo
Close

Cancel |

Commitment a
Commitment
Commitment
Commitment
Commitment
Commitment
Commitment
Commitment
{High+tLow) £
Open

High

Lo

Finish
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Select the date and time ranges, then select Next>> from the MIM Data Selection dialog,

MIM Data Selection E'

Select the dake and time range For which to extract data.

izet data from © ithe start of the available data’
{* the |ast | 1 | WEars) j
" a specific date and time (if reg'd)

et datata the end of the available data

" a specific date and time (if req'd) [

Additional data retrieval options:

Ilse data resolution of | 1 | dayis) j

Fill missing data poinks with | a Mam j

[ Use Current Tick Data if the XMIM server is connected to a data feed,

[ Include Summary Statistics

Decirnal Places |5 =

<< Back, | Mexk == Cancel Einish
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Select the cell where the data will display in the Excel Workbook, keeping a blank column between the data
that has already been generated and the new data.

MIM Data Selection [‘5—<|

Select the destination in the Excel Workbook,

Returned data starts at cell; | Sheetl 4G4 J

Additional Diaka Placement and Formatting Options:

[v Merge Data and Time colurnns into a single column For adjacent data requesks

[v 2dd column headers
[v using Symbal and Column [ using Symbal Description
[+ Clear the cells in the column of the range
| Clear the cells adjacent ko the range
[ Clear the cells in the column below the range

| Add new columns befare the range

<< Back, Mexk == Cancel Einish
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Choose the Futures Contract Options then select Finish.

MIM Data Selection

Choose Futures Contrack Opkions,

| Adjusked Continuous

ﬂ Contract Selection

| Expiration Day

<< Back,

* | Rallaver

Cancel

Einish

X
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Select Refresh Data from the MIM menu to generate the data. The data displays with a blank column
separating the data.

B

Microsoft Excel - Book1

@_1 File Edit Wiew Insert  Format  Tools  Daka  Window  MIMIC  MIM @ Help  &dobe PDF -3 X
§_’|E§.ﬁ.rial ~10 ~|B I U |EEZE S y [EE iy O - A
il o
J2 - i

= B [ ¢ [ © [ € ] I I
1 |Date CL{Volume} Date NG{VYolume) Date HO{WVolume)
2 |03-30-1953 544 04-03-1950 134749957 11-01-1579 115
3 |03-31-1933 21 04-04-1950  471.624965 11-02-1573 165
4 |04-01-1533 FIA, 04-05-1990 32003122 11-05-1974 80
5 |04-04-1533 156 04-05-19590 345.10413 11-08-1974 230
b |04-05-1533 175 04-08-1990 20773956 11-07-1974 393
7 |04-0B-1533 392 04-10-1950 16528228 11-08-1974 339
8 |04-07-1833 817 04-11-1990 179 6BEES 11-08-1979 302
8 |04-08-1833 365 04-12-1990 224 583351 11-12-1979 158
10 [04-11-1983 284 04-13-15980 ik 11-13-1579 140
11 [04-12-19583 4639 04-16-1950 85,4475 11-14-1573 125
12 |04-13-1983 Ba? 04-17-1990 174.05207 11-15-1974 252
13 |04-14-1983 202 04-158-1950 336575 11-16-1974 236
14 |04-15-1983 295 04-18-1990  314.41664 11-18-1974 185
15 |04-18-1983 128 04-20-1990 B75.74994 11-20-1979 B3
M4 b M \;FEEE;Etl,{IShE;FEJJ{IShEEtS ,a“" T -~ FHT%‘ Tinm H)‘* |
Ready RN

This completes the Search Descriptions example. Continue on to see a recently used data item example.
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Recently Used Data Item Example

You can reuse a data request by selecting an entry in the Recently Used Data Item field. Just select one of
the entries, then select the Next>> button. Change the date entries and corresponding column information
as needed.

MIM Data Selection [‘5—(|

Current Data Ikem: (Mone)

Find a Mew Data Ikem:

Erowse Data Browse Hierarchy For New Data Ikem

Search Symbals Search by Symbaol

Search Descriptions | Search by Description

Or Select a Recently HOC Yalume
IJsed Data Item: SFE_ME Yolume
AAJEEZ0 Wolume
MG Yolume
HZ Yalume

Enter aSymbal:

Cancel

This completes the Recently Used Data Item example. Go to the next step in the lesson to see how to
merge data.
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Merge Example

The examples so far have not used the merge function. Data has been separated in the worksheet with a
blank column between the data. When the Merge Data and Time box is checked, data can be merged so
that one date displays corresponding to multiple data requests.

MIM Data Selection f'5_<|

Select the destination in the Excel Waorkbaook,

Returned data starts at cell: | Sheet11$a51]| J

Additional Daka Placement and Formatting Options:

|v Merge Data and Time columns inta a single column for adjacent data requests

v &dd colurmn headers
v using Symbal and Calurnn [ using Symbaol Description
v Clear the cells in the calumn of the range
[ Clear the cells adjacent bo the range
[ Clear the cells in the calurmn below the range

[ &dd new calumns before the range

<< Back Mext =2 Cancel Einish
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The example below shows the CL — NYMEX: Light, Sweet Crude Oil Futures Volume for a one-year
period.

E3 Microsoft Excel - Book1 I'-_II'EIFE
@_1 File Edit ‘ew Insert Format Tools Data  Window MIMIC  MIM  Help Adobe FOF - &
: X
§_‘|E§.ﬁ.rial - 10 -|I U E==:4§ |- O~ A~ E
il 2 8
A - & Date

A B | ¢ | b [ E | F | 6 | H [RF
1 |Date ICL(Volume) =3
2 |08-23-2006 89350
3 |08-24-2006 535951
4 |08-25-2006 77210
5 |08-28-2006 79576
B |08-29-2006 51665
7 |08-30-2006 20215
8 |08-31-2006 89594
8 |09-01-2006 A3471
10 | 09-04-2006 FLA,
11 | 03-05-2006 73520
12 | 03-0B-2006 112103
13 | 09-07-2006 893575 w
M 4 » »}Sheetl  Sheet2 / Sheet3 / < | 3]
Ready R

Now let’s merge the HO — NYMEX: Heating Oil Futures Volume also at a one-year period with the CL.
Volume.
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When merging data, the new data will display adjacent to the last data column. In this case, the program
automatically selects column B, row 1. The new HO Volume data will display in column C, row 1 adjacent to

the CL Volume data.

' Microsoft Excel - Book1
5] Fle Edit  Wiew Insert Format  Tools  Data  Window  MIMIC  MIM

Help  &dobe PDF

-5 X
20 - HE Ao CBls p === = . S A
il !
B - f Date
A B | C | o | E | °F E | @
1 [Date  ICL{Volume); =
2 |08-23-2006 9380
3 |08-24-2006 53951
4 |03-25-2006 770
MIM Data Selection
7]
E Select the destination in the Excel Workbook.
1 Returned data skarts at cell: sheetl1$B41|
1 [~
1 Additional Data Placement and Formatting Options;
L) [v Merge Data and Time colurnns into a single column for adjacent data requests i
P

[v add column headers
v using Symbal and Column [ using Symbal Description
[v Clear the cells in the column of the range
[ Clear the cells adjacent ko the range
[ Clear the cells in the column below the range

[ Add new columns befare the range

== Back Mexk == Cancel

Einish




40 MIM EXCEL ADD-IN TRAINING GUIDE
Chapter 3: Add Data

The example below shows the result of the merge.

E3 Microsoft Excel - Book1 [Z”E”Z|

@_1 File Edit Wiew Insert  Format  Tools  Daka  Window  MIMIC  MIM @ Help  &dobe PDF
: - 0 X
i g el -0 -[Blz u=E==aE 05 A- 4
il 1 B
A - A& Date

A B | ¢ [ b [ E [ F [ 6 [
1 |Date 1ICL{Volume) HO{Wolume} =
2 |08-23-2006 89380 16720
3 |08-24-2006 53951 16035
4 |08-25-2006 77210 12933
5 |08-28-2006 78576 15950
6 |03-29-2006 81668 14085
7 |08-30-2006 80215 17217
g (08-31-2006 89594 10347
9 |09-01-2006 53471 18633
10 | 09-04-2005 ELA, HA,
11 | 09-05-2006 Fas20 21160
12 | 09-06-2005 112103 24850
13 | 09-07-2006 93575 25294 i
4 4 » w} Sheetl  Sheet? / Sheets / < | >
Ready TN

Merge Example - Dates and Data Retrieval Options Must Match

Dates and data retrieval options must match when doing a merge. If the CL Volume has the date set to one
year and the HO Volume has the date set to one month then the merge will not work properly.
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MIM Data Selection

X

Select the dake and time range For which to extract data.

et data fram © the stark of the available data
(* the |ast | 1 | nonthis) j
" a specific date and time (if reg'd)

et datata the end of the available data

" a specific date and time (if req'd) [

Additional data retrieval options:

IJse data resolution of | 1 | day(s) j

Fill missing data poinks with | a MaM j

[ Use Current Tick Data if the $MIM server is connected to a data feed,

[ Include Summary Statistics

Decirnal Places |5 =

<< Back, | Mexk == Cancel Einish
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Let’s see what happens when the dates don't match. The CL Volume column becomes a date field. The dates
and data retrieval options must match when doing a merge.

EJ Microsoft Fxcel - Book1

(=19

@_1 File Edit Wiew Insert  Format  Tools  Daka  Window  MIMIC  MIM @ Help  &dobe PDF

: -9 X
i) [ a -0 -[B]z U === #F w5 A @
il 2 8

Al - & Date
A B | C | o [ E [ F [ &6 | &

1 [I'ate__[llate HO{Wolume)

2 |08-23-2006 07-23-2007 23333

3 | 08-24-2006 | 07-24-2007 24773

4 | 08-25-2006 | 07-25-2007 1944k

5 | 08-28-2006 | 07-26-2007 26712

b | 08-258-2006 O07-27-2007 18554

7| 08-30-2006 | 07-30-2007 182432

g |08-31-2006 07-31-2007 11152

8 | 09-01-2006 05-01-2007 46025

10 | 02-04-2006  05-02-2007 32502

11 | 09-05-2006 05-03-2007 34631

12 |08-06-2006  03-06-2007 42931

13 |08-07-2006 03-07-2007 4E497 s
M 4 ¢ »Sheetl  Sheet? / Sheet3 / < >
Ready TN

Once an Excel column is filled with date information that column will always display data as

7 dates. You must reformat the column to contain number fields in order for data requests to
»

display correctly.

Merge Example - Restoring Date Fields to Number Fields

To reformat column B to contain numbers instead of dates:

1. Select column B.
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2. From the Excel menu bat, select Format>Cells.

E3 Microsoft Excel - Book1

EOX

E‘_W File Edit Wiew Insert | Format | Tools Data  Window  MIMIC  MIM  Help  Adobe PDF
‘ |ff' Cells... Chrl1 -8 X
D) [ and 1 Row yES|E| -0 A o
ldﬂ] dﬂ ! Caolurnn 3

= - I Sheet 3
1 Dateg Date I AutoFormat... | : | . | —
2 | 08-23-2006007-23-2007 Conditional Farmakting. ..
3 |08-24-2006)07-24-2007 Style. ..
4 |08-25-2006)07-25-2007 TETTFTT
5 |08-28-2006)07-26-2007 2B712
G |08-29-2006)07-27-2007 18994
¢ | 08-30-2006)07-30-2007 18232
g |058-31-2006) 0F-31-2007 11152
9 |09-01-2006) 05-01-2007 4R0245
10 | 09-04-2006 | 05-02-2007 32502
11 | 09-05-2006 | 058-03-2007 234631
12 | 09-06-2006 | 058-06-2007 42931
13 | 09-07-2006 §058-07-2007 AR497 hd
W 4 » ¥’ Sheetl ; Sheet? / Sheet3 / < »
Ready Surn=03-10-4267 MM

3. From the Category list choose: Number and from the Decimal Place list choose: 0.
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4. Select OK.

Format Cells

Murnber | Alignment || Fonk || Border || Patterns || Proteckion |
Cateqgory: Sarnple

General Date

Currency Decimal places:
Accounking

Dake

Tirme [] Use 1000 Separatar ()
Percentage heqgative numbers:

Fractian =9 '

Scientific

Texk

Special (1234)

Zuskom (1234)

Mumber is used for general display of numbers. Currency and Accounting
offer sperialized Farmatting for monetary value,

Ik ] [ Zancel
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The following graphic shows the date field converted back to a number field.

E3 Microsoft Excel - Book1

S=1E

Eﬂ File Edit ‘Miew Insert  Format  Tools  Daka  Window  MIMIC  MIM  Help  Adobe PDF
: - 8 X
i) i e -10 -|[B]7 U E=E=EE0-0-AF
il 8
B1 - B Date

A ¢ [ b [ E [ F [ & [ =
1 |Date Date HO{Volume)
2 |08-23-2006 39286 23333
3 |08-24-2006 39287 24773
4 | 08-25-2006 39288 19445
5 |08-28-2006 39289 26712
B |058-29-2006 39250 18994
7 | 08-30-2006 39253 18232
8 |08-31-2006 39254 11192
9 (09-01-2006 39295 46025
10 | 09-04-2005 39296 J2002
11 | 09-05-2005 392597 J4631
12 | 09-06-2005 39300 42931
13 | 09-07-2006 39301 46497 v
M 4 » ]} Sheetl  Sheet? / Sheet3 / < ? |
Ready SumM=364599 M
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CHAPTER 4

Edit

This allows the user to modify data requests that have been previously setup with MIM>Add Data. There
will be a list of items, assuming requests have been setup previously.

We will continue with the merge example. We just finished showing how to change the date field to a number
tield. Now, we will edit the data so that the data is not merged but displays in a new target cell. (We are not
merging the data as the date fields do not match.)

Do the following to change the HO Volume data request so that the data is not merged.

1. Select Edit from the MIM menu.

2. Select HO Volume Sheet1!$B$1 from the Edit display list, then select the Edit button.

Edit x|

Marne:

HO Yolume Sheet1 14641 Edit
CL wolume Sheet11$04%1 =

Delete

Copy

Close
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From the Recently used Data Item list, select HO Volume and select Next>>.

MIM Data Selection

Find a MNew Data Ikem:

Or Select a Recenthy
IUsed Data Ikem:

Enter a Syimboal:

Current Daka Ikem: (Mone)

Browse Data

Search Symbols

Search Descriptions

X

Browse Hierarchy For Mew Data Ikem

Search by Symbol

Search by Description

HO Yalume

Cancel

Do the following to change the destination on the Excel spreadsheet for the HO Volume data:

3. Select the Next>> button until you get to the destination dialog.
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4. Uncheck the Merge Data and Time columns into a single column for adjacent data requests box.

Select cell C:1. The CL Volume is in columns A and B. The data for HO Volume will be in columns C
and D.

E3 Microsoft Excel - Book1 [ZI[EIF'S__G

@_1 File Edit Miew Insert  Format  Tools Data  Window  MIMIC  MIM @ Help  Adobe PDF

-8 X
EJEE.ﬁ.rial - 10 -|I u |
il e B

-4 |

MIM Data Selection

Select the destination in the Excel Workbook,

Returned data starts at cell; Sheet11$C41 J

Additional Diaka Placement and Formatting Options:

[ iMerge Data and Time columns inko a single column for adjacent data requests |

Iv Add column headers a
Iv using Symbal and Column [ using Symbol Description

Iv Clear the cells in the column of the range

| Clear the cells adjacent to the range

[ Clear the cells in the column below the range

[ Add new columns before the range

<« Back, Mext == Cancel Einish
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5. After editing the HO Volume data, close the Edit dialog by selecting the Close button.

Edit

Edit

]

Delete

Copy

Close

6. From the MIM menu, run Refresh Data. The data displays showing the CL Volume for one year and the
HO Volume for one month.

E3 Microsoft Excel - Book1

4 4 » M} Sheetl  Shestz / Sheet3 /

Select destination and press EMTER or choose

|<

LM

@J File Edit iew Insert  Formakt  Tools Dakta  wWindow  MIMIC  MIM @ Help  Adobe PDF
: - 8 X
Edai.ﬂ.rial -0 - B TF U/ E=E=E =i Oe A~ .
il !

013 - fe 23710

A E C b | E | F | 6 | =

[rate CL{Wolume) Date HOMolume) =

05-20-2006 A1977 .00 05-21-2007 20982

05-21-2006  118193.00 05-22-2007 18495

05-22-2006  102920.00 05-23-2007 18613

06-23-2006 F7733.00) 05-24-2007 18657

05-25-2005 05553.00 05-25-2007 17247

05-27-2006 81239.00 05-28-2007 17929

05-28-2006 00122.00) 05-29-2007 17496

05-29-2006 81818.00 05-30-2007 17283

06-30-2006 100754.00 O&-01-2007 ag48

07-03-2006 ENLA 0s-04-2007 30503

07 -04-2006 LA 06-05-2007 30332

07-05-2005 91574.00 06-05-2007 23710
14 | 07-06-2006 92581.00) 08-07-2007 28609 b

This concludes the Edit Data lesson.
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Working Example

Problem

It might be interesting to access the daily closing price for the natural gas contract for the last 200 values
available in the database. Using the Excel Add-in, let's Add Data for the close of NG for the last 200 days of
data.

Step by Step Solution

1. Open the Excel program. From the menu bar, select MIM>Add Data.

2. The next step is to select Search Symbols and locate the NG symbol.

MIM Data Selection

x]

Current Diata Tkem: (Mone)

Find a Mew Data Ikem;

Browse Data Browse Hierarchy For Mew Data Ikem

Search Symbols Search by Symbal

Search Descriptions | Search by Description

O Select a Recenthy
IUsed Data Item:

Enter a Symbal; | |

Cancel




52 MIM EXCEL ADD-IN TRAINING GUIDE
Chapter 4: Edit

3. Enter ng* and select Start Search.

MIM Data Selection b__<|

Enter Search Text Here:
T | — * Search Symbols
4‘” mare " Search Descriptions

[ Case Sensitive Limit Returned Answers | a0 i‘

<< Back Cancel




4. Select NG from the list and select Next>>.

MIM Data Selection

Enter Search Text Here:

MIM EXCEL ADD-IN TRAINING GUIDE
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X

Skart Search | ng*

[ Case Sensitive

H ar. M 5
TopRelation: Futures: kymes: MG kG_1993F
TopRelation:Futures: Mymex: MG MG_19935
TopRelation:Futures: Myme:x: MG NG_1993H
TopRelation: Futures: Mymesx: MG NG_1993]
TopRelation: Futures: Myme:x MG MiG_1993k
TopRelation: Futures: klyme::: WG kG _1993M
TopRelation:Futures: Mymex: MG MG_1993M
TopRelation:Futures: Myme:x MG NG_19930
TopRelation: Futures: Mymesx MG NG_19931
TopRelation: Futures: Mymex MG MiG_1993y
TopRelation: Futures: kymes:: WG kG _1993%
TopRelation: Futures: Mymex: MG NiG_19937
TopRelation: Futures: Mymex MG MiG_1994F
TopRelation: Futures: Mymesx: MG NG_19943
TopRelation:Futures: Mymex: MG MG_1994H
TopRelation:Futures: Myme:x: MG NG_1994]1
Ti:pRelatiDn:Futures:Nymex:NG:NG_lQ%K

4

<< Back | Mext ==

Limit Returned Answers

: Henry Hub Matural Gas Fubur™ |
: Henry Hub Matural Gas Fukur
i Henry Hub MNatural Gas Fukur
: Henry Hub Matural Gas Fukur
: Henry Hub Matural Gas Fukur
: Henry Hub Matural Gas Futor_
: Henry Hub Matural Gas Fukur
i Henry Hub MNatural Gas Fukur
: Henry Hub Matural Gas Fukur
: Henry Hub Matural Gas Fukur
: Henry Hub Matural Gas Fukur
! Henry Hub Makural Gas Fukur
: Henry Hub Matural Gas Fukur
: Henry Hub Matural Gas Fukur
: Henry Hub Matural Gas Fukur

i Henry Hub MNatural Gas Fukur
: Henry Hub Matural Gas Futor ™ |
3

* Search Symbols
" Search Descriptions

50 <=

Cancel | |

53
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5. Select NG from the left-hand column and Close from the right-hand column. Select Next>>.

MIM Data Selection

Select a Relation and Column.

Relation Path:

TopRelation:Futures:Nymex

G | HOP HYMEX:
— | Hu NYMEX:
Cq | HU_oPT HNYMEX:
— HUC HYMEX:
HUD HYMEX:

HZ GLOBEX:
LQ :

NG A NTMEX:
NG:.C NTMEX:
NG _0OPT NTMEX:
NYM._COAL NTMEX:
NTM.LH NTMEX:
NiM.LE NTMEX:
4

Heating 0il Futures (TEC/GA &
Gasoline Futures (UO3C/GAL):
Gasoline Futures (UOECGAL):
Gasoline Futures (UOSC/GAL):
Gaszoline Futures (O5C/GAL):
Singapore 280cst Fuel 0il
E-nilNY Palladium Futures
Henry Hub Natural Gas
Henry Hub Natural Gas Futur
Henry Hub Natural Gas Fuutr
Henry Hub Natural Gas Futur
Central Appalachian Coal Fu
New Tork Harbhor ULSD Future
Gulf Coast Tnleaded Gasolin ™
2

Double Click on catagories to open thern,

=< Back Mext ==

CaTLEL
CoTLESS
CoTCHL
CoTCHS
CoTETL
CoTHTE
CoTOI
CaTLEP
Mid*
Opern
High

Cancel |

Commitment .
Conmitment
Commitment
Commitmernt
Commitment

Commitmernt
Conmitment
Commitment
(High+Low) f
Opern
High
Lotr

Einish |
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From the Get data from field, select the last 200 days. Select Next>>.

MIM Data Selection

X

Select the date and time range For which to extract data.

et data Ffrom © the start of the available data

....................

& the last: | 200 | davis) |

" a specific date and kime [if req'd)
et datako {* the end of the available data

" a specific date and kime [if req'd) [

Additional data retriesval options:

Idse data resolution of | 1 | dayis) j

Fill rissing data points with | a MamM j

[ Use Current Tick Data if the $MIM server is connected to a data Feed,

[ Include Summary Statistics

Decimal Places 5 v|

<< Back | Mext == Cancel Einish
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7. The data is setup to display in the first cell of the spreadsheet. Select Next>>.

MIM Data Selection

Select the destination in the Excel Workbook,

Returned data skarts at cell: | sheetl1$ak1 J

Additional Diaka Placement and Formatting Options;

[v Merge Data and Time colurmns into a single colurmn For adjacent data requests

[v Add column headers
v wusing Symbal and Column [ using Symbal Description
[+ Clear the cells in the column of the range
| Clear the cells adjacent ta the range
| Clear the cells in the column below the range

| Add new columns befare the range

<= Back Mexk == Cancel Einish

X
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8. Choose the Futures Contract Options. For this example, keep the defaults. Select Finish.

MIM Data Selection [$_<|

Choose Futures Conkract Options,

| Adiusted Conbinuous j Conkract Selection

| Expirakion Day j Rallover

<< Back Cancel Einish
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9. From the MIM menu, select Refresh Data.

E3 Microsoft Excel - Book1

MIM | Help Adobe POF

E_] File Edit Wiew Insert Formatk  Tools  Data  window  MIMIC
id!iﬂric‘ll 10 | B fg|§§§@|| Refresh Data
-E .{lﬂ] .{ﬂ ! &dd Data. .
' X . & Edit...
A B | C | ] | E | F Run All Gueries
; ] MIM Queries. ..
3 et Records
4 Show When
5
B Forward Curve
7 Load Data
g
g et Oplions
10 et Financials
11 .
12 Qptions
13 Help
14
15
16
17
18
19
20
21
rd
M 4 » v\ Sheetl { Sheet? f Sheet3 /
Ready LM

5.4
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10. The query runs and displays the data, i.c., the closing amounts for the NG future for the last 200 days.

E3 Microsoft Excel - Book1 ['-_I['Elf'5__<|
@_1 Eil=: Edit ‘“iew Insert Format Tools Data  Window  MIMIC  MIM - Help  Adobe POF
; -9 X
§JE§nrial 10 | B 7T U|=E==[|E _v{hvéva
ill 8

1 - F

A | B C p [ E T F [ & | H=

1 |Date NG{Close) | 1
2 | 09-14-2006 4.892 —
3 [09-15-2006 4 952
4 | 09-13-2006 4.942
5 |09-19-2008 5.006
b | 09-20-2008 4.931
7| 09-21-2008 4.781
8 |09-22-2006 4 527
9 | 09-25-2006 4.475
10 | 09-25-2005 4.526
11 | 09-27-2005 4.201
12 | 09-258-2006 5352
13 | 09-25-2006 5.62
14 | 10-02-2006 5643
15 | 10-03-2006 5758
16 | 10-04-2006 5.995
17 | 10-05-2006 b.295
18 [ 10-0R-2N05 R AYT b
M 4 ¢ W Sheetl Shest? / Sheet3 / | ¢ | >
Ready RN

This concludes the Working Example. Next, see how to use the MIM Queries/Run All Queries option.
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CHAPTER 5

MIM Queries/Run All Queries

These two functions allow the user to create and edit queries as well as run all the queries at one time.

Problem

The following problem will demonstrate how to use the MIM Query and Run All Queries option. In this
lesson, you will determine the gas spread between Chicago gas prices and Henry Hub (Louisiana) during the
winter months.
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Step-by-Step Solution

1. The first step in creating an advanced MIM query is to select MIM Queries from the MIM menu.

E3 Microsoft Excel - Book1 |'-_ E|[E|
@ Eil= Edit ‘iew Insert Format  Tools Data  Window  MIMIC | MIM | Help  Adobe PDF

. Refresh Data =
;JE;.ﬁ.rial -0 - B T U EEE @] Add Data... =
| .ﬂ! Edit. ..

A1 - B Run All Queries

1 A B | C | D | E | 5 I MIM Queries. .. -

2 " Get Records

3 Shiow When

4

5 Forward Curve

= Load Diata

7

g Get Options B

q Get Financials

10 Cpki k

T Options

12 Help k

12 t
M 4 » W} Sheetl  Sheet2 f Sheet3 / < | >
Ready Ly

Query List Dialog

2. The next step in creating an advanced MIM query is to enter the information in the Query List dialog
box.

Type an entry in the Name field, then select Create. A description of the user and the queties can be
entered in the Description field. This description field becomes active in the next display after selecting
Create.
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After you create a quety, you can return to this dialog box to run the query, later edit the query, create a
new query, delete the query or copy the query. Close will return you to the Excel worksheet.

Querny List f'5_<|

Marmne:

| as Spread between Chicago and Henry Hub

Create

Descripkion

Close

Create Query Dialog

3. Enter the following query in the Create Query dialog box. Enter a Description then select OK.

® A query can be developed and tested using the XMIM, then copy/pasted into this query
y 4 box.
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4. Select Close to close the Query List dialog box.

Create Query E|
Mame: Gas Spread between Chicago and Henry Hub '}lo E
ey

SHOW o
1: Index of IGEDRZ] - Index of IGBBELZ1
WHEN Run
Dake is from 11/1]_to 3/31/_

Cancel

Execukion Units:
| 1 |Dayl{s} j

[ Current Tick Data

[ Summary Stats
[v Clear Worksheet

[v Prink Diaka Headers

Cecimal Places
Description: | a j

To find the spread between Chicago and Henry Hub {Louisiana), Target cell:
| Shest11$a$1 J

The following options can be set:
e Execution Units - Pick the time frame units for the data (seconds, minutes, days, years, etc.).

® Current Tick Data - If you have a real-time feed connected to the MIM server, check Current Tick
Data. (Consult your LIM System Administrator as this is not common.)

e Summary Stats - In order for the MIM to generate summary statistics to go along with the data request,
check Summary Statistics. The statistics included are: Sum, Average, Average Positive, Average Negative,
Percent Positive, Percent Negative, Highest, Lowest, Standard Deviation, Z stat, and Variance.

® Clear Worksheet - Clears the worksheet of any data before displaying the new query data. Note: If several
queries have been created, they will execute in alphabetical order and only the first one should have this
box checked. If the second, third, etc. query had Clear Worksheet checked, then the first query’s results
will be erased.

® Print Data Headers - This option prints the assigned label names at the top of the columns in the
spreadsheet.

® Decimal Places - Set the decimal place. The default is set to 5.
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® Target Cell - Select the bar next to the destination cell:

Sheet1 14041 J

The Create Query dialog closes and the Excel Worksheet opens. Select the desired cell to store the data

and then select the E button to return to the Create Query dialog.

Run All Queries

5. After creating queries, you can run them all at once by selecting the Run All Queries from the MIM

menu. After running a query, you can go back and edit the query or make a new query by selecting MIM
Queries from the MIM menu.

E3 Microsoft Excel - Book1 |r-_||'E|[E|
|E_1 Eil= Edit ‘iew Insert Format  Tools  Data  Window  MIMIC | MIM | Help  adobe PDF

: Refresh Data =
EJEE":"“E“ -0 2B I U= = = ] fdd Data... =
: il ! Edit...

A1 - 5 ! Run All Queries

1 A B | C | D | E | 5 MIM Queries... -

2 1 Get Records

3 Shiow When

4

£ Forward Curve

b Load Diaka

7

g Gek Opkions B

5 et Financials

10 Cpti »

11 Cptions

12 Help 3

12 t
M 4 » WP Sheetl  Sheet2 f Sheets / < | >
Ready LI
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An example of a portion of the resulting data for the query:

E3 Microsoft Excel - Book1

2] E i Arial

-0 - | B I O |E

E_I] File Edit Miew Insert Format  Tools Data  Window  MIMIC  MIM @ Help  Adobe PDF

EOX

- 8 X

il 1

P1674 &

A | B | ¢ | b | E | F | &6 | H |®
1886 3-21-07 0.14 B
1657 32207 0.19
1658 3-23-07 -0.305
16589 3-24-07 -0.58
1660 3-25-07 -0.58
1661 3-26-07 -0.58
1662 3-27-07 -0.63
1663 3-28-07 -0.625
1664 3-29-07 -0.475
1665 3-30-07 -0.36
1666 3-31-07 -0.36
1667 =
AT b
4 4 » ) Sheetl { Sheet? / Sheeta / |« | |
Ready TN

6. Clear the spreadsheet before continuing to the next example.




MIM EXCEL ADD-IN TRAINING GUIDE 67
Chapter 6: Get Records Function

CHAPTER 6
Get Records Function

The Get Records function is a fast method for fetching and analyzing data. This function takes the data that
is entered on the spreadsheet and populates the relation, column, date and time fields in the program.

Problem

Look at the Close, Open and Volume for NG, CL and HU for January 1, 2001 through February 1, 2001
between 10:00 am and 1:00 pm.
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Step-by-Step Solution

Enter relation data on any row of the spreadsheet. On the next row enter the column data. The following row
is reserved for the date fields in the first two columns and the time fields in the next two columns. The data in

the spreadsheet must be aligned in a contiguous manner so that all the data will be selected.

After entering the data in the spreadsheet you will select the cell containing the first relation name entry and

then you will select Get Records from the menu bar. All the data entered will automatically populate the
corresponding fields in the display box.

The following outlines this process in detail:

1.

Enter the symbol names in the first row. Type NGin cell A:1, CL in cell B:1 and HUin cell C:1.

Next, enter the column data. Type C ose in cell A:2, Open in cell B:2 and Vol une in cell C:2.

On the next row, enter the date and time information. For Date From enter 1/ 1/ 2001 in cell A:3, for

Date To enter 2/ 1/ 2001 in cell B:3. On the same row enter the time fields. For Time From enter 10: 00

amin cell C:3, for Time To enter 1: 00 pmin cell D:3.

Select cell A:1 then select Get Records from the MIM menu.

E3 Microsoft Excel - Book1

S=1Eg

@_1 File Edit Wiew Insert Format Tools Data  Window  MIMIC | MIM | Help  Adobe PDF
: Refresh Data =
N HEE <10 -|B 7 U|E==5{ agdpatan A
| gl A ! Edit. ..
A1 - ﬁr| MG | | | run &l Queries | -
A B C ] E F ) ]
e .CL HU MIM Queries, ..
2 |Close Cpen “olume | Get Records
3 01/01/2001 024012001 10:00 Akt 1:00 Ph Shaw When
g Forward Curve
b Load Data
7
g et Options
5 et Financials
10 S
11 Options 3
12 Help 3
G ] b
M 4 » n]}Sheetl  Sheet2 / Sheet3 / < >
Ready MM
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The fields will automatically populate the Fetch Historical Data from XMIM Server box. For Source
Ranges, cells A:1 to C:1 will display for the Relation Name cells. Cells A:2 to C:2 will display for the
Column Name cells.

For Destination Range, the data will populate in cells A:4 to I:4. Keep the - 1 value in the Num rows
box if you want all the data rows to display. If you want only a certain number of rows to display type in a
specific number.

For the Reshaping field, select a Units option: Years, Quarters, Months, Weeks, Days, Hours or Minutes.
Since we are dealing with intra-day data, select Hours. Enter a value for Number of Units. All the values
will display with the default setting of 1.

In the Options field, set the decimal place. The default is 5.

The Date Range field will automatically populate with a date range from cell A:3. The date range fields
are optional. If a Date Range is not entered, all the dates for the symbol will be queried. The Date
Range must be entered in the following format: mm/dd/yyyy.

Fetch Historical Data from XMIM Server E|
Source Ranges Date Range
Felation Mame cells | $A$1:4CH ﬂ From: mmddiyseyy | $a43 J
Caolumn Mame cells | $a$2: 4042 A To: romnfdd ey | $643 J
Destination Range Time Range
Target cell | T SIS A Fram: hh:mm am)pm | $C43 J
MU rows | 1 Ta: hhirnmn arnfpr | 4043 J
Reshaping Missing Diata Handling
Murnber of Units | 1 Fill Cpticn | Mahl j
L | Hours j ¥ Skip all-Mam records
Options
Decimal Places | g j
K, Cancel

10. Since we entered time ranges in the spreadsheet in cells C:3 and D:3 these cells automatically populate

the time range fields in the display box. The Time Range ficld is optional. The Time Range is in the
format: hh:mm am/pm. Keep in mind that when entering a time range, Hours or Minutes must be
selected in the Units box in the Reshaping section.
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11. Select a Fill Option from the pull-down menu. A default NaN is filled if there is no data point available
for a given date. Use the pull-down menu to have the data filled in other ways (e.g Filled Forward or
Backward, Linear, Geometric or Logarithmic interpolated values). For this example, select Skip all-NalN
records. All the NaN values will not display.

12. Select OK to run the query.

The following shows the results for the Get Records query. Columns labeled 1, 2, 3 are the Close, Open and
Volume for NG. The next three columns are the Close, Open and Volume for CL. The last three columns
are the Close, Open and Volume for HU.

E3 Microsoft Excel - Book1 E|E|Fg|
@ File Edit Wew Insert  Format  Tools  Daka  Window  MIMIC  MIM  Help  Adobe PDF

: - F X
N -0 -|B U |ES=EEHF -0 A
il o 8

01 - f
A | 8 | ¢ | b | E | F | & |R¥

1 |NG CL HLI

2 |Close Cpen “olume

3 01/01/2001  02/01/2001  10:00 An 1:00 P

4 [Date Time 1 2 3 4 5 ]

5 01/02/2001 10:00 8.75 8.65 162 26585 26.92 14

B 010242001 11:00 8.59 8.72 258 26.95 2687 230

7 01,/02/2001 12:00 8.66 8.58 12 2677 26.98 307

5] 010272001 13:00 8.4 8.65 147 27 2575 123

5 01032001 10:00 8.a2 8.34 183 v 72 i

10 01032001 11:00 8.41 8.53 358 2733 v 450

11 01,/03/2001 12:00 8.3z 8.43 160 2721 2735 319

12 01,/03/2001 13:00 8.35 8.33 G4 2735 2718 162

172 a4 A Smmd A0.0n [ ] o T b [y [} (= b [ Ry ] g
M 4 » » ' Sheetl ; Sheetz { Sheet3 / |¢ Sl
Ready FLIN

This completes the Get Records lesson. Next, see how to use the Show When function.
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CHAPTER 7
Show When Function

Create Show When queries quickly by pulling data entered on a spreadsheet. Enter the Show statements in a
column on the spreadsheet. Enter the When statements in the next column.

The program will automatically fill in the Show-When Query Server dialog box with your fields. The
program will skip a row and put the answers at the beginning of the next row. (For the following example
Row 4.)

Problem

For this example, let’s find the Close of Natural Gas Futures (symbol is NG) and Crude Oil, Light Sweet
Futures (symbol is CL) when the date is after June 1, 1999.
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Step-by-Step Solution

1. Type the following information into the Excel spreadsheet: The Show statements are: Close of NG,
Close of CL. The When statements are: Date is after June 1, 1999 and NG is defined. When you are
finished entering the data make sure you click back on the first entry. This cell designates the starting
point for the data entries.

2. Select Show When from the MIM menu.

E3 Microsoft Excel - Book1 [Z”E”‘S__q
@_1 File Edit Wiew Insert Format Tools Data  Window  MIMIC | MIM | Help  Adobe PDF

" Refresh Data B x
EJEE.ﬁ.rial -10 - | B I U|E=E = 5| Add Data... *!
.dl]] Jﬂ! Edit. ..

A1 - # Close of NG | | | Run All Queries
A, B C ] ) L

1 [Close of NG _IDate is after 06A01/93 HIM Queries. . '

2 |Clogse of CL MG is defined et Records

3 | Shows When

4
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7
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10 ki

1 Options 3 )
12 Help 3
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The Execute Show-When Query Server dialog box displays. The program automatically fills in the
source and destination ranges based on where the data is entered on the spreadsheet.

Execute Show-When Query Server,

Source Ranges

Aty cells | gl fagz A
Cond cells | $B41 5642 A

Destination Ranges

Target cell | $AgH$CH A

Murn rows | -1

K

X

Exec Units

Murm of  Units | 1

Units | Days j

Cipkions
Cecimal Place | 3 j

Cancel |

If you want to change which data is selected, you can put your cursor in the Attr cells
© text box, go to the Excel spreadsheet and then select the desired cells in the spreadsheet.
Another method for selecting data is to select the bar next to the destination cell
- [ L then select the data from the spreadsheet. Using the H| button returns you
to the Execute Show-When Query Server dialog box.

For Destination Ranges the program skips a row and then displays the data on the next row. The Num
rows box has a default value of -1. When -1 is entered, all the data for the query will display. If you would
like a certain number of rows of data to display enter a specific number.

For the Exec Units category, enter a value in the Num of Units box. The current default is 1. This field
controls how often the data will display. For example, if this value was set to 5, every fifth day would

display on the spreadsheet.

For the Units box, select a type of unit such as Years, Quarters, Months, Weeks, Days, Hours or Minutes.

For our example select Days.

For the Options category, select a decimal place setting in the Decimal Place box.

Select OK to close this dialog box.
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8. The Show When query will run and display in the designated target cells as shown below.

E3 Microsoft Excel - Book |Z||E|f5__<|

@_] File Edit Miew Insert  Format  Tools Dakta  Window  MIMIC  MIM @ Help  Adobe PDF
: - 8 X
N HE 10 -|B ZU|SE=E5$|F -5 A-H
il e B
A1 - f Close of NG

A E | ¢ | o | E | F | G =&
1 |Cloge of NG _Date is after 0GA01,/99 =
2 |Cloge of CL MG is defined
3
4 |Date 1 2
5 0E/0215999 2.407 16.65
B 0R/M03/1999 2.397 16.74
7 0R/041999 2437 17.32
2 0R/O7 1999 2442 17 .86
g 0R/081999 2.393 17 66
10 0B059/15999 246 17.99
11 0BA 041959 2.355 17.85
12 05111999 2378 18.43
13 05141999 2372 18.33
14 0R15M1999 2.367 18.585
15 0EMEM999 2.3 17.94
Gl ac T H0man i W [ P A0 41 !
M4 4 » v Sheetl  Sheet? f Shaet3 |< | >l
Ready LM

9. Clear the screen before proceeding to the next example.
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CHAPTER 8
Forward Curve

Use the Forward Curve function to create a study where multiple contracts can be charted over several years
easily on a single chart. The following will show how to set the options for a forward curve.

1. From the MIM menu, select Forward Curve.

E3 Microsoft Excel - Book1 ['-_I['E|f5__<|
Eﬂ File Edit ‘“iew Insert Format Tools Data  wWindow  MIMIC | MIM | Help  Adobe PDF

: Refresh Data B ox
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: 4 .ﬂ! Edit...

Al i e Run all Queries

7 A B | C | D | E | 5 MIM Queries... -
2 1 et Records

3 Shiow When

4

5 Forward Curve

B Load Data

7

g Get COpkions

5 et Financials

10 Ok R

1 Cptions

12 Help 3

13

14

15

A0 v—‘
M 4 » v Sheetl  Sheet { Sheet3 / < ' >
Ready RN
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The Forward Rate Curve dialog box displays.

Forward Rate Cunve [z|
Syrbal Destination Ranges
Syrbal Target Cell Sheetl!$Agl _
Lask Data Day Cpkions

Last Daka Day l— _ |5——|
Ex. 06/21/2007 Decimal Places -

[v Clear WorkSheet
Farward Curve Labels

|v Dates [v Make Forward Chart
| Labels

Cancel

2. Enter a symbol in the Symbol box. For our example, enter NG

3. The Last Data Day ficld uses the most recent date available unless a specific date is entered. For our
example, enter 05/ 13/ 2002.

4. In the Forward Curve Labels category, you can set Dates or Labels to display on the chart. For our
example keep the default.

5. In the Destination Ranges category, select a Target Cell in the spreadsheet where you would like the
data to begin displaying.

6. In the Options category, you can change the decimal place setting using the pull-down in the Decimal
Places box. Clear Worksheet will clear the contents of the worksheet before displaying the new data.



Make Forward Chart will create the Forward Rate Curve chart. For our example, keep the default
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settings. Select OK to display the data and chart in the spreadsheet.

Forward Rate Curve

Syrbal
Symbal M
Lask Data Day

Last Daka Day 05/13/2002
Ex. 0&/22{2007

Farward Curve Labels

|v Dates

| Labels

0]4

Destination Ranges

Target Cell

Opkions

Decimal Places & i

[v Clear WorkSheet

[v Make Forward Chart

Cancel

Sheetl!§asl _

X
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The following shows the results of the Forward Curve chart settings for the NG (Natural Gas) futures.

Microsoft Excel - Book1

[(=1[ES

|E_1 File Edit ‘ew Insert Format  Tools  Daka  Window  MIMIC MIM Help  Adobe PDF
P S il 10 - B 7 OU|E=E=EH]S % 2 5% E =
il il B

A - A 05/13/2002

A B | ¢ | E [ F [ & | H | L a3

1 [ oen3eo0z
2 |NG_2002M 05/29/2002. 3783
3 |NG_2002N 06/26/2002  3.831 NG as of 05/13/2002
4 |NG 20020 07/29/2002  3.866
5 |G 20020 08/28/2002 3871 4500
B NG 2002 09/26/2002.  3.39% 4400 . .
7 NG 2002% 10/29/20020 4134 4500 £ J i A N o~
B NG 20027 11/26/2002)  4.345 -
9 |NG_2003F 12027/2002  4.435 4.000 ﬂ? Lﬂ“‘j wa % ‘; % ﬂ{ R
10 |NG_2003G 01/29/2003 4,35 3.800
11 |NG_2003H 02/26/2003 4185 3.600
12 |NG_2003J 03/27/2003  3.965 3.400 —— T 7T
13 |NG_2003K 04/28/2003 3.935 g g g g § g § § g § g
14 [NG_2003M 05/28/2003  3.962 88 8 8 o 8 8 0 &80
15 [NG_2003N 06/26/2003  3.997 I O o Y o« O T O o B Y o
16 MG 20030 07/29/2003 4.018 8 - &8 - & - 8 - 48 - B
17 [NG_ 20030 08/27/2003  4.008
18 [NG_2003Y 09/26/2003  4.038
19 [NG_2003X 10/29/2003 4197 -
a0 kT nimaTr 14 s NN A =TT
4 4 » M) Sheetl  SheetZ / Sheeta / < Sl
Ready T
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CHAPTER 9

Load Data

Data can be loaded into the MIM via the MIM Excel Add-in. It is first necessary to install the data load
servlets to setup the Web server. For instructions on setting up the Web server, please see the “Data Loader:
Server Setup Instructions” chapter in the MIM Data and Development Guide.

How to Use the Data Loader

The following gives detailed instructions on how to load data using the Load Data selection on the MIM
menu.

Enter Data on the Spreadsheet

The first step in using the data loader feature is to enter the data on the Excel spreadsheet in the following
format:

e First cell contains the relation name.

The relation name can either be a new name, or one that is currently in the database.

® The next cell, moving horizontally across the spreadsheet, contains the column name.

© The column name must be a name that is already assigned in the MIM database.
To see what column names can be used, see the column catalog located at: http://
customers.lim.com/menu/column_catalog.htm.

® The third cell should contain the date in any format that Excel will accept. If you add a time to this
column, the data loader will assume the data is of an intra-day format (i.e., minutely).

® Data at less than minute frequency (tick) is not supported. The time entry is optional and
y the format should be HH.MM.


http://customers.lim.com/pdfdocs/data_dev_guide.pdf#Loading_Data_via_the_MIM_Excel_Add-in_Data_Loader_Server_Setup_Instructions
http://customers.lim.com/pdfdocs/data_dev_guide.pdf#Loading_Data_via_the_MIM_Excel_Add-in_Data_Loader_Server_Setup_Instructions
http://customers.lim.com/menu/column_catalog.htm
http://customers.lim.com/menu/column_catalog.htm
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The data will usually be loaded by default into TopRelation:User but custom locations may be configured
for some systems. For more information see the “Data Loader: Server Setup Instructions” chapter in the
MIM Data and Development Guide.

® The fourth cell contains the data. The data can be either an integer or a float, depending on the column
assigned. The data will be converted to the correct format by the system if necessary.

® The fifth cell contains the description for the symbol. If more than one description is entered for a symbol
only the first entry will be used, any other entries will be ignored.

© Column F must be left blank otherwise you will get an error message. You may enter text
in Column G and beyond, but in order for the data loader to work you must have a blank

- column after the description column (fifth column).

® In the last blank row type END_OF_DATA exactly as shown in the first column. This marker designates to
stop loading data at this point.

E3 Microsoft Excel - Book1 [Z|[E|E|

E_] File Edit “iew Insert Format Tools Data  window  MIMIC  MIM  Help  Adobe PDF
i e -0 - B 7 U|EE=E=MES$ % o0 %N E
 all 2 W
@13 - pis
A | B8 | C | 0 ] E | F | &%
1 |WID.LONESTAR 3 | Close 0802/2003 1:00 8.02 Lonestar Pipeline3 - Widgets Inc.
2 |WID LOMESTAR_3 |Close 0832003 2:00 8.03
3 |WID.LOMESTAR_3 |Close 08042003 3:00 a.02
4 |WID.LOMESTAR_3 |Close 08/M05,2003 4:00 g.02
5 |WID.LOMESTAR_ 3 |Close 08062003 0:01 g.02
6 [WID.LOMESTAR_ 3 |Close 08/07/2003 14:00 g.02
7 |WID.LOMESTAR_ 3 |Close 0808/2003 15:00 g.02
g |[EMD_OF_DATA
9
10
11
12 b
M 4 » w]Sheetl f sheet2 f sheet3 / 3 2l
Ready CAPS MM

The following scenarios may apply:

® The relation name is one that is already in the system.

® The relation name is a new name.

® The column name does not exist.

® The updates package is running and the data is waiting in the queue to load.

Each of these scenarios will be covered in further detail.


http://customers.lim.com/pdfdocs/data_dev_guide.pdf#Loading_Data_via_the_MIM_Excel_Add-in_Data_Loader_Server_Setup_Instructions
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Load Data from the MIM Menu

The following shows the steps for running the data loader from the MIM menu.

1. After the data is entered in the spreadsheet, click off of the cell containing the last entry and then click
back anywhere on the spreadsheet.

2. From the MIM menu, select Load Data. Each of the items below shows a possible scenatio when

loading data:

a. If the relation name is new, the dialog box will prompt the user to Submit the Data as 5 Day Series,
Submit the Data as 7 Day Series or Cancel.

Load Data |X|

I5EERE s 08 .
USER.WID.LONESTAR 3,Close,08/06/2003,00:01:00,8.02
USER.WID.LONESTAR 3,Close,08/07/2003,14:00:00,8.02

USER.WID.LONESTAR 3,Close,08/08/2003,15:00:00,8.02
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b. If the relation name is not new and no problems are found, the user is prompted to Submit the Data
or Cancel.

LLoad Data

c. Ifaproblem is encountered. For example: the following graphic shows the user loading the data with
the column set to Closex. If the column name does not exist, the message The following columns
are not supported will return.

Load Data
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Fix the column name, then resubmit the data. Select Submit Data to load this data.

Load Data

After the data is submitted, the data will be put into the queue for loading. If an updates package is
running, the data will remain in the queue until the package has finished loading, When the data has
loaded successfully, a confirmation window will display.
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CHAPTER 10

Get Options and the Options Facility

Introducing the Options Facility

The Options Facility refers to a portion of the MIM Data Warehouse that has been organized to allow
specialized analysis of options data. There are several LIM applications developed for extracting data from the
Options Facility. This section specifically outlines how to use the Get Options feature in the MIM Excel Add-
in. For more information on extracting data using other tools, please see the Options Facility document.

Options Data Offerings

The data in the Options Facility can be divided into three distinct categories:

® Options contracts
® Standardized at-the-money forwards
® Underlying equities

LIM has over 6 years of US equity and index option history available including: a complete history of the
individual options contracts, standardized at-the-money forwards, and a full compliment of options related
information for the undetlying equities.

The options contracts and standardized options are updated daily for pricing, premium, implied volatility, and
sensitivities. The underlying equities have options summary data including: option volume totals, open interest
totals, and implied volatility.

Tools for Extracting Options Data

There are two applications that have been developed to extract data from the Options Facility: the Get
Options feature in the MIM Excel Add-in and a customized Options Command Line application.

The MIM API was enhanced to allow this integration of customized applications with options analysis. By
using C API calls to XmimGetRecordsOptions our applications were developed to extract data from the
Options Facility.

Using these tools, one can filter the options data by put/call, strike price, expiration date, and perform special
handling for non-computable values. In addition, the options product suite extends the capability to unlimited
possibilities for an options trader to develop and monitor trading methodologies.


http://customers.lim.com/pdfdocs/options_facility.pdf
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Important Note for Options Contracts

The standardized at-the-money forwards and underlying equities can be researched
using any of our suite of analysis tools: XMIM, MIMIC or the MIM Excel Add-
in. It is important to make the distinction that the options contracts ate accessible
using the following tools: the MIM Excel Add-in and the Options Command Line
application. For more information on the Options Command Line application,
please see the Opfions Facility.

Columns for Options Data

The following list outlines the columns available for use with options data:

® Date (values always returned)
Expiration Date (values always returned)
Put/Call (values always returned)
Strike Price (values always returned)
BidPrice

OfferPrice

LastTradeDate

Volume

Openlnterest

ImpVol

OptionDelta

OptionGamma

OptionVega

OptionTheta

Each equity, as the underlying issue, will have some additional columns of options related data:

e (CallVol
® PutVol
® TotalVol
e ImpVol

Note that this column is the average of the 30 put and 30 call in the standardized options.
»

CallOl
PutO1I
TotalOI


http://customers.lim.com/pdfdocs/options_facility.pdf
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Get Options

Use the MIM Excel Add-in Get Options feature to access the special columns established for analyzing
options data. This function takes the data that is entered on the spreadsheet and automatically populates the
relation, column, date, expiration date, strike price and put/call fields in the program.

Working Example

Look at the option Gamma for IBM for dates ranging from 5/7/2002 to 6/12/2002 and expiration dates
ranging from 5/02 to 6/02 with strike prices ranging from 50 to 70.

Step by Step Solution

Overview

In order for the software to automatically pick up the entries from the spreadsheet and fill in the dialog box,
the user must fill out the spreadsheet in a specified order and click on the first relation cell entry before
choosing Get Options from the MIM menu. Selecting the first relation cell entry on the spreadsheet, tells the
program where the data entries begin on the spreadsheet. All the data entered will automatically populate the
corresponding fields in the display box.

> . . .
P The user may start entering data from any point on the spreadsheet but must follow the specified

Y < order from that point on.

Enter relation data on any row of the spreadsheet. On the next row enter the column data. The following
row is reserved for the date fields in the first two columns, the expiration dates in the next two columns, the
strike price range in the next two columns and the put/call/both option in the last column cell. The data in
the spreadsheet must be aligned in a contiguous manner so that all the data will be selected. If this format is
not followed the data will not populate the next dialog box correctly.

The user has the option of entering data on any of the cells in the spreadsheet, notin a

contiguous manner. After Get Options is selected from the MIM menu the dialog box will

# display. Instead of having the data automatically populate the fields in the display box, the user
can select the individual cells in the spreadsheet to fill in each field of the display box.

o

The following is an example of how to select information in a cell on a spreadsheet to populate a field in the
display box:

1. Select the bar next to the destination cell. [ sheetnsosi _] The dialog box will close and the Excel Worksheet
opens.
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2. Select the desired cell on the spreadsheet, then select the E| icon to return to the dialog box. The dialog
will now contain the spreadsheet entry.

Spreadsheet Entries

The following outlines the process in detail. Follow along with this example to learn how to enter options
data in a spreadsheet and have the entries automatically populate the query dialog box.

© An older version of the Options Facility allowed the user to enter as many relations as they
wanted, but because of the new formatting functionality in the latest version, the user can only
enter and view data for one relation at a time.

1. Enter the symbol names in the first row. Type IBM_Options in cell A:1.

2. Next, enter the column data. Type OptionGamma in cell A:2. If you wanted more than one column,
then you would enter the next column data in cell B:2, then C:3 etc.

3. On the next row, enter the dates, expiration dates, strike price ranges and the put/call options. Enter P
or p for Put and C or c for Call. If left blank the default is to display both Puts and Calls. The following
graphic details the entries:

& In Excel, sometimes the cells pickup the formatting of a previous cell entry. The Strike
Price entries may get reformatted as Date entries. To fix this, right-click on the Strike
Price cells and select Format Cells, then change the formatting to General.

A | 8 [ ¢ | b | E | F [ &6 |
1 |IBM Options
2 |OptionGamma
3 05072002 | 061272002 05022002 05022002 a0 0P
- [
From Date To Date Strike Price Strike Price
From To
Expiration Expiration
Put/Call
From Date To Date or Both

4. Select cell A:1 then select Get Options from the MIM menu.

You must select the first relation cell entry to designate where the program
will start pulling the data from the spreadsheet.
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E3 Microsoft Excel - Book1 |Z||E|[Z|
@_1 File Edit ew Insert Format Tools Data  ‘Window  MIMIC | MIM | Help  AdobePDF - & X
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The following screen displays:

Get Option Data from XMIM Server,

x]

Source Ranges Date Range
Relation Mame cells | $A51 ﬂ From: mmyddivesy | $A43 J
Column Mame cells [ 4a47 =] To: mmyddfyyyy | $E43 J
Destination Range Expiration Date Range
Target cell | $a54 A Fram: mm/ddfyyyy | $C43 J
Put { Call To: mmiddfyyyy | $0%3 J
[ Bath v Puts [ Calls
Strike Price Range
Data F t
ata Formal From: | $E43 J
[v Unformatked [ Formatked
Ta: | $F$3 J
Mon-Computable Values
[ Skip all Nan-Computable Yalues
Missing Data Handling
Ciptions Fill pkion Mahl j
Decimal Places c
| j [ Skip all-MaM records
(04 ‘ Cancel

The fields will automatically populate the fields. For Source Ranges, cells A:1 will display for the
Relation Name cells. Cells A:2 will display for the Column Name cells.

For Destination Range, the data will populate in cell A:4.

For Put/Call, the default is for the Both box to be checked. Checking the Both box will list both Puts
and Calls. On our spreadsheet, we entered a “P” for Put so the Put box is automatically checked.

For Data Format, the default is for Unformatted to be checked. If you want to format the output so
that the data is listed in a column format check Formatted. For the following example keep the default
Unformatted option. At the end of the example we will show how the Formatted data will display.

For Non-Computable Values, select this check box so that =99.99 non-computable values will not
display on the spreadsheet. For our example, check the Skip all Non-Computable Values check box. By
default, this box is not checked. Note: “non-computable value (-99.99)” means that the value is trading
outside its intrinsic value and therefore is not meaningful or applicable.
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10. The Date Range ficld will automatically populate with a date range from cell A:3 for the From box and
B:3 for the To box. The date range fields are optional. If a Date Range is not entered, all the dates for
the symbol will be quetied. The Date Range must be entered in the following format: mm/dd/yyyy.

11. The Expiration Date Range field will automatically populate with a date range from cell C:3 for the
From box and D:3 for the To box. The expiration date range fields are optional. If an Expiration Date
Range is not entered, all the dates for the symbol will be queried. The Expiration Date Range may be
entered as mm/yy or mm/dd/yyyy. If mm/yy is entered, the cell will display as mm/01/yyyy.

12. The Strike Price Range field will automatically populate with a date range from cell E:3 for the From
box and F:3 for the To box. The Strike Price Range fields are optional.

13. Select a Fill Option from the pull-down menu. A default NaN is filled if there is no data point available
for a given date. Use the pull-down menu to have the data filled in other ways (e.g: Filled Forward or
Backward, Linear, Geometric or Logarithmic interpolated values). If Skip all-NaN records is selected
then all the NaN values will not display.

14. Select OK to continue.
Results

The following shows a portion of the results of the query with the Unformatted option selected:

A B | ¢ | D | E | F | G
1 IIBM Options
2 |OptionGamma
3 5/Ti2002 6272002 2-May 2-Jun &0 0P
4 |Date Strike Date Put/Call  StrikePrice | OptionGamma
5 5/7i2002) 5/M8/2002 Put 55 0.00332
b BITi2002) 51872002 Put B0 0.00609
7 5/B/2002 5M8/2002 Put G0 0.00312
g BITi2002 51872002 Put B4 0.01346
9 5/8/2002 5M8/2002 Put B4 0.0049
10 57972002 5M8/2002 Put BG4 0.00635
11 BITi2002) 51872002 Put 70 0.03454
12 5/8/2002) 5/M8/2002 Put 70 0.00861
13 RI9r2002  AMRA002 Put il 00158

For the next example, we've added a few more greeks to the list: OptionDelta, OptionTheta and
OptionVega. We've started the entries on cell B:1 to show that you can start your entries anywhere on the
spreadsheet. This time we're just entering the start date 5/2/2002. All the data will display back to 5/2/2002
and both Puts and Calls will be listed.

A B C | D | E |
1 (BM Options 1
P OptionGamma OptionDelta | OptionTheta OptionVega
3 B/2/2002
4
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Now put your cursor back on the IBM_Options cell, cell B:1 and select MIM>Get Options. Remember
that we can enter data starting at any point on the spreadsheet and we have to select the starting cell before
we choose Get Options. We are going to show how the data displays when the Formatted option is selected.

Get Option Data from ¥MIM 5erver

EZNE
$B47 4047 [

Note that under Data Format, the Formatted option is checked.

The following graphic shows a portion of the results.

c | D E F | G H | |

IBM Options |
2 OptionGamma OptionDelta OptionTheta OptionVega
3 5/212002
4 CQuote Expiration Underlyer  Option Type | |
5 Si22002  SM7/2002 B83.86 Call B85 90 95 100
[ Gamma 0.06995 0.069%5 0.06995 0.06995
T Delta 042TTT 042777 042777 042777
8 Theta -27.5406 -27 5406 -27.5406 -27 5406
9 Vega 6.66092 666092 666092 666092

The Quote date, Expiration date and Underlying prices are listed as well as both Puts and Calls and each

Option type.
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CHAPTER 11

Using MIMICEXxcel

Synopsis

Objectives

1. Launching MIMICExcel.

2. Embedding a query.

3. Using the MIMICExcel Advanced Refresh Mode option.
4. Using the Query Manager in MIMICExcel.

5. Exporting an embedded query.

Market Brief

MIMICExcel is an applet or application that you use from within Microsoft Excel®. When you open Excel
and then run MIMICExcel, you have all the functionality of MIMIC from within the Excel environment.
With MIMICExcel, you can seamlessly incorporate table data from your queries into your Excel spreadsheet.

To obtain this functionality, make sure you have MIMIC version 3.0 or higher installed on your system. For
details on installing the MIMIC application, see the “MIMIC Installation and Purchase Options” chapter in
the Client Application Installation Guide.

® You must have Java version 1.4 or higher. To obtain a free Java download, go to: http://
Vg WWW.java.com.


http://customers.lim.com/pdfdocs/install_limapps.pdf#MIMIC_Installation_and_Purchase_Options
http://www.java.com
http://www.java.com
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After installing MIMIC 3.0 or higher, start Microsoft Excel. You will notice the addition of the MIMIC menu
in the Excel menu bar, and the addition of the MIMICExcel Add-in toolbar, which contains two buttons:

® The Enter MIMIC 4 button. MIMIC>Enter MIMIC from the Excel menu bat.)

® The Refresh MIMIC Queries . button. (MIMIC>Refresh MIMIC Queries from the Excel menu
bar.)

E3 Microsoft Fxcel - Book1

@_1 File Edit Wiew Insert  Format  Tools  Data  indow | MIMIC | Help  Adobe PDF
HRN=R" FENT= NN =N - A Entker MIMIC
&

; .dﬂ] .{ﬂ MIMICExcel Add.in Refresh MIMIC Queries
F10 Toolbar MIMIC Menu Advanced Refresh Mode

To open MIMICExcel, select the Enter MIMIC 4 button. The first time you enter MIMICExcel, an
authentication message displays. Select Yes if you want the authentication window to come up each time
you select the Enter MIMIC 4 button. Select Always to always authenticate MIMICExcel (recommended
choice — you will not see this dialog again unless the MIMIC software is upgraded).

The MIMIC Java Certificate expired as of February 21, 2005. If you selected Always to trust the
certificate, you will not see the expired certificate message and you will not be required to take
# any action. To upgrade your certificate, so that you do not receive an expired certificate message,
please go to the LIM “Downloads” Web page and install the latest MIMIC application.

Note the following information regarding expired certificates:

® If the certificate displays with an expired message, MIMICExcel can still be started by selecting Yes or
Always.

® Users who have selected Always to trust the certificate will not see the expired certificate message and will
not be required to take any action.

o MIMIC stand-alone is not affected by the expired certificate.


http://customers.lim.com/download/index.html
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Once authenticated, the MIMICExcel window displays:

@ ﬁ ﬂ < MIMICExcel Toolbar

File Edit ‘iew Options Tools Help
DYES YWHEL
TaE f|ee

Label Descripkion MIM Symbol Column Time Units Units Chart Type Formula

< >
e 4
1 Series | e Formula " & Curve || ﬁFDrward Curve
Symbal: | % | Column:| v|
Descripkion: |
Time Units: | Daily v| | | e I | Edit | [
Show in Table Show in Chart  Chart Type: Chart Label: | Precision:| 4 v |

Adjust Contract l:l OR Cuskom Conkract Edit Rallover
[T Edit Chart Stats

P 4
Date Options Table Cptions Warksheet Options
Start: l:l [ Relative Shaws Summary Stats Chart Title:| |
Sort Dates Ascendin i hre f
End: l:l &) Today ] g Skip All Mah Missing Diata Makls: | |

[ Show Dates A= Calumns [ skip Weekends Execution Lnits: | 18 ||Days - |

. =
Change Period; | 15| [vears v [ seasonal analysis [

The MIMICExcel interface is the exact same as the MIMIC interface with the addition of the MIMICExcel
toolbar at the top of the window. The MIMICExcel toolbar contains three buttons: 1) The Back to Excel
]| button to close MIMICExcel and return to the Excel spreadsheet (If you close MIMICExcel instead of
using the Back to Excel 1] button, it will take longer to open MIMICExcel the next time.), 2) The Query
Manager Ei| button to manage previously saved embedded queries in MIMICExcel and 3) The Embed
Query @] button to save or embed an active query within MIMICExcel.
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Problem

This problem will show how to create a query within MIMICExcel, save or embed the query, and display the
results in an Excel spreadsheet. For this exercise, you can show the Close of NG (Natural Gas Futures) and
CL (Crude O1l, Light Sweet Futures) from June 1 to September 30 for the last two years. You want the results
of this embedded query to appear in the Excel spreadsheet in cell A:1 (default location).

© In MIMICExcel, queries that you save are referred to as embedded queries. This means that your
queries are available within MIMICExcel and the query results can be refreshed or updated, with
the results tabled to your Excel spreadsheet.
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Step-by-Step Solution

Creating an Embedded Query in MIMICExcel

If you ate not already in MIMICExcel, select the Enter MIMIC j button in Excel (ot select
MIMIC>Enter MIMIC from the Excel menu bar).

1. Enter the symbol NG, then press Enter. Verify that Close is selected for the Column. Change the Units
to BBL, so you will be comparing the same units of measure as the Crude Oil Light Sweet Futures (CL).

2. Add a new row by selecting the Add Row & button. Then, enter the symbol CL and press Enter. Verify
that Close is selected for the Column.

3. For the start date, uncheck Relative and enter the date 06/ 01/ 2001.
4. For the end date, uncheck Today and enter the date 09/ 30/ 2003.

5. In the Worksheet Options pane, uncheck Skip all NaN, and then from the Missing Data NaNs pull-
down, select Fill Blank. This choice will fill all missing data with a blank. This option is very useful when
working in Excel with formulas where the results are calculated values from the query results.

6. Select the Table [T button. The first time you select the Table button, MIMICExcel displays the Embed
Query window, and asks you to save and embed your query:

Embed Query &l

Mame:

Drescriplion:

Location:

| 'Sheett'gas =1

Cancel |

Enter a name for your query in the Name field and a description for the query in the Description field.
Leave the Location field for now, but note that you can change the location by selecting the Browse
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button to the right of this field. Next, select OK. The Embed Query and MIMICExcel windows close,
and the results of the query appear in your Excel spreadsheet:

A B | C | D

1 |Dates NG - Close CL- Close

2 MYMEX: Henry Hub Mat MY MER: Light, Sweet Crude Oil
~3 | BA2001 22794 27.93
4| BAM42001 23.6002 28.13
_ 5 | BAL2001 225736 28.24
B | B/&S2001 220455 .72
7| B72001 21.982 2775
_ 8 | B/82001 227476 28.33
_9 6112001 24,2382 29.04
10 | BA272001 24,9455 2918
11 BA32001 23.8496 28.54
126142001 23.4204 29.04
13 | 6152001 23.0782 28.91
14 | BAE2001 22,5462 27,55
15 |BA92001 23.0895 2745
16 |B/20,2001 21,8572 26.5
17 | B21,2001 217326 26.56
18 | 6222001 21.7036 26.53
19 | B/25/2001 19,9565 27.25
20 | B/26/2001 19,7026 26.98

24 In MIMIC, table data is displayed in the Table window. In MIMICExcel, table data is
Y < displayed in your Excel spreadsheet.

You can open MIMICExcel again to view your query by selecting the Enter MIMIC | button. You
can also run the query again to update the data in your spreadsheet by selecting the Refresh MIMIC
Queries 4 button or by selecting MIMIC>Refresh MIMIC Queries from the Excel menu bar:

Microsoft Excel - Book1

E‘_W File Edit Wew Insett  Format  Tools  Data  Window | MIMIC | Help  Adobe PDF

0 22 R 3 7 Bk e i ] e |
Refresh MIMIC Queries I
+'_-—-—.________ | —
ﬂ% Select either to refresh e

Advanced Refresh Mode

Now, save your Excel spreadsheet. From the Excel menu bar, select File>Save. Create a name for your
spreadsheet and save it to your Desktop. Your spreadsheet will be saved with an Excel .xIs file extension.
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If you do not save your Excel spreadsheet, you will lose the data in your spreadsheet as
well as any queries you have created in MIMICExcel.

Narrowing the Date Range using Advanced Refresh

Next, you will narrow the date range using the Advanced Refresh Mode option. This option saves time
because you do not have to go back into the query and modify the dates for each item listed.

1. Highlight the contents of the spreadsheet, right-click and select Clear Contents.
2. Next, put your cursor in the cell where you want the data to display. For this example, select cell A:1.

3. 'To narrow the date range, turn on the Advanced Refresh Mode option by selecting
MIMIC>Advanced Refresh Mode from the Excel menu bar. Then, select the Refresh MIMIC
Queries 4 button or select MIMIC>Refresh MIMIC Queries from the menu bar. Enter a start and
end date of 10/ 10/ 2001 and 10/ 22/ 2001. Select Active Worksheet Only, then select OK to continue.

Advanced Refresh Options E|

Stark Dake: | 10/10/2001

End Date: 10f2zf2001

Scope

" all Worksheets

{+ iactive Worksheet Only |

K Cancel
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The following shows the results of the date range:

A | B | C |
1 |Dates “NG - Close CL - Close
2 MYMEX: Henry Hub MYMEX: Light, Sweet
~3 | 1041042001 14.3584 22483
4| 1041142001 146795 23.34
C8 | 10AM122001 14.094 225
_B | 104152001 13,7524 2229
7 10A6/2001 15.0535 22
8 | 1072001 14.0244 21.81
9 10M18/2001 14,4185 213
0| 109482001 1554595 21.83
1| 1042242001 16,2605 21.76
12 |Sum 1322574 19937
13 |Average 146953 221522
14 |Average (+) 146953 221822
15 |Average i-) 0 0
16 |Percent (+) 100 100
17 |Percent () 0 0
18 |Maximum 16.2806 23.34
19 [Minimum 13,7524 213
20 |5td Deviation 0.7571 0.5578
21 |Istat 19.4109 39.7101
22 |Wariance 0.58731 0.3112
23 |Last 16,2605 21.76

4. Save your Excel spreadsheet.

& Make sure that you save your Excel spreadsheet before exiting Excel. The next time you
open the Excel spreadsheet you will be able to refresh the queries, and when you open
MIMICExcel you will be able to see any queries that were created.

Using the Query Manager in MIMICExcel

In MIMICExcel, you can save and embed more than one query. Embedded queries are stored in the Query
Manager. You can open and edit an embedded query, or copy, rename or delete a query.

You already saved a query earlier in this chapter by saving your Excel spreadsheet, so now you can access that
query.

1. Open your Excel spreadsheet.

2. Within Excel, select the Enter MIMIC j button. MIMICExcel opens.
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3. From the MIMICExcel toolbat, select the Query Manager B button. The Quety Manager window
displays with your previously saved query:

Query Manager E'
T R
Copy
Rename
Delete
Description
L
Location
=Sheetilfatl Close

4. Select Edit, and then Cancel on the next pop-up window. MIMICExcel displays the details of the query.

4 You can only access an embedded query by using the Query Manager. You cannot open a
y 4 query from the menu bar or from the MIMIC toolbar.

If you make changes to a query, you can save it with a new name, thus creating a new
» query, or save it with the same query name. If you save it with the same query name,
y 4 MIMICExcel will ask you to overwrite the query. Each time you create a new embedded
query, you must save the Excel spreadsheet.
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Exporting an Embedded Query

You can also export an embedded query as an LL.C worksheet that can be used in stand-alone MIMIC.

1. From the menu bar within MIMICExcel, select File>Save or File>Save As, or select the Save | button
from the toolbar. The Save window appears:

2 Save r>__<|
Save jn: ||2) worksheets AN ; D||E

My Recent
Documents

|

o
\ |

Deskiop

My Docurnents

o

My Cormpuker

=§ File mame:! | | | [ Save ]

Py Mebwork,

Places Files of Eype: |Mimi|: warksheet Files (*llc) w | Cancel

2. Enter a name for the query and select Save.

o
V' d

You must save each embedded query as its own LLC worksheet.
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Problem Solvers

1. Practice bringing in an existing MIMIC .llc file into Excel.

2. In MIMICExcel, create a query and save the results starting in cell D:8.
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CHAPTER 12

XmimGetData

With XmimGetData you can pass the results of a MIM query into the cell of a worksheet. There are four
input parameters for XmimGetData:

relation, colum, start date, end date (optional)
The following is an example of how to enter the string:
=Xm nGet Dat a(“HO', “C ose”, “6/1/2004", “6/30/2004")
where:

“HO” is the relation name

“Close” is the column name
“6/1/2004” is the start date
“6/30/2004” is the end date

Select MIM>Refresh Data from the Excel menu bar to return a value back into the selected cell on the
worksheet.

The following graphic shows the XmimGetData string entry and how the data result is returned back into the
selected cell. The MIM query equivalent to this entry would be Show Close of HO When date is 6/1/2004
to 6/30/2004.

EJ Microsoft Fxcel - Book1
(] Fle Edit  View Insert Format  Tools  Data  Window  MIMIC  MIM Help

N EEH 9 - @ Ei.ﬁ.rial 10 | B I U|=E=
: il o 8

Al e f =¥mimGetData("HO" "Close""6/1/2004" "6/30/2004")

A E | ¢ | b | E | F | G |

Date 1

B/1,/2004 106,41
B/2/2004 101.15
B/3/2004 939,53
B/4,/2004 93.23
B/7/2004 g3.92
B/8,/2004 95,11
B/A,2004 93.07

00|~ |30 [ | = (0D B[ —
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106

The user can also just pass the start date and no end date. The graphic below shows an example of only
entering a starting date:

E3 Microsoft Fxcel - Book1
3| Fie | Edit  Wiew Insert Format Tools  Data  Window MIMIC  MIM  Help

o -lelul=

il gl e Hi

il 28 B

DATE v X o & =XmimGetData("HO", "Cloge", "6/1/2004")
A | B | ¢ | b | E | F | 6 |
1 |l2004n |
2 | BA2004  106.41
3| B/2/2004 10115
4 | B/3/2004 9953
5 | B/4/2004 9823
B | B7/2004 9892
7 | B/82004 9611
8 | 6/9/2004 9807

Each argument can be passed to XmimGetData directly or indirectly. In the example above the argument is
passed directly as the symbol, column and date information is entered directly in the string field.

To pass an argument indirectly, a user can specify the relation, column, start and end dates on another

location in the spreadsheet. In the example below, the user is indirectly referencing the argument strings in
cells D1, E1, D2 and E2.

E3 Microsoft Fxcel - Book1

(] Fle  Edit
ARNEA= (SR - H

il 1

Window — MIMIC  MIM  Help

- 10 - | B IE“%

Wiy Imsert  Format  Tools  Daka

Al - A =HmimGetData(D1, E1, D2, E2)
A | B | ¢ | b | E | F | &6 |
1 |Date 1 cL Close
2 | 37172004 36.86 311/2004 | 3/15/2004
3 | 3/2/2004 36.66
4 | 37372004 35.5
5 | 37472004 3664
B | 3/5/2004 37.26
7 | 3582004 36.57
8 | 3/9/2004 36.28
9 |3410/2004 6.1
10 | 3/11/2004 36.78
11 | 3/12/2004 36.19
12 | 3/15/2004 37.44
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An argument may be passed both directly and indirectly by entering some of the information in the string
field and referencing some of the information from the worksheet cells. In the example below, the relation
name CL and the column name Close is entered in the string field. The start date 3/1/2004 is referenced in
cell D2 and the end date 3/15/2004 is referenced in cell E2.

E3 Microsoft Fxcel - Book1
(] Fle Edit  Miew Insert Format  Tools  Data  Window  MIMIC  MIM Help

0G5 H9 @ [ -0 - B rU]==
il 28 B
Al - A& =XmimGetData("CL", "Closs", D2, E2)
A B8 | ¢ [ b | E [ F [ G |

1 |Date 1 L Cloge
2 | 352004 35.86 34142004 3A5:2004
3 | 32004 35.66

4 | 3352004 358

g | 352004 36.64

B | 3452004 3726

7| 3fes2004 36.57

8 | 3452004 35.28

8 | 31052004 6.1

10 | 3112004 3578

11 | 31252004 J5.19

12 | 3152004 37.44
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CHAPTER 13

Option & Help Settings

MIM>Options

In the MIM menu, there are two choices next to the Options heading: Config MIM Connection and

Preferences.

E3 Microsoft Excel - Book1

E‘_I)l File Edit “iew Insert Format  Tools Data  wWindow  MIMIC | MIM | Help  Adobe POF
2 B : arial -0 -|B I U|= = 3 Refresh Data .02 | £ EE
-I[[I] iﬂ ! add Data. ..
A1 . & Edit...
A B | C | D | E | F Run &ll Queries | | J | K &
1 .
MIM Queries...
5 MIM G
3 Get Recards
4 Show When
5
= Forward Curve
b Load Data
&
g Get Cptions
10 Get Financials
11 -
= Options 4 Config MIM Connection, ..
M 4 » »]Sheetl / Sheet2 f Sheet3 / Help b Preferences
Ready MM

Options>Configure MIM Connection

The MIM Server pane shows the MIM server and port that you are pointing to. These parameters are filled
in during the installation process. You can change these setting to point to a different host or port number.
For Host Name, specify the machine by host or IP address. A Port number is required.
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The Web Server pane allows you to change the Web host and port for loading data.

Configure MIM Connection E'
MIM Server
oK
Hosk Mame: | auslm13|

Park: ] Cancel

Server Version: (% 4,x Server { ZML Server

Web Server

Hosk Mame: | ausim13

Park: Q090

Options>Preferences

In the Preferences dialog box the user can set the precision of the decimal place, control when the data is
refreshed, choose a date format and choose whether to have a time stamp.

Options [‘5—(|

Precision

Round walues returned from the MIM to 0 decimal places | c j
Refresh [rate Format
[ ReResh after Add Diata uze W mmdfddiveee T ddfmm ey

[ dd-Man-yy

Time Stamp
[v Include Time stamp when avaliable

[ Time starnp in seperate calurmn

Cancel
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The following describes each field:
® Precision - Use this field to set the decimal place settings for the data.

® Refresh - When this box is checked data will automatically refresh and populate the Excel spreadsheet. If
this box is not checked, the user must select MIM>Refresh Data from the menu bar to run the queries
and populate data in the spreadsheet.

® Date Format - Choose the date format, either mm/dd/yyyy or dd/mm/yyyy.

® Time Stamp - When Include Time stamp when available box is selected, the time will display in the
format: hh:mm:ss am/pm. The time will display in the same column as the date unless the Time stamp in
separate column box is checked.
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MIM>Help

In the MIM menu, there are two choices next to the Help heading: About MIM Excel AddIn and Goto
MIM Excel Website

Help>About MIM Excel Add-In

This returns the MIM Add-in version number, date of release and support options.

B3 Microsoft Excel - Book1 |'-_||'E|f'5__<|
E‘ﬂ File Edit iew Inserk  Formak  Tools  Data  Window  MIMIC | MIM | Help  Adobe PDF -2 X
§Jjgainrial -0 -|B 7 U|= =3  RefreshDats RSt .
; .:[I]] ﬂ ! Add Data. ..
111 - £ Bl
A | B | [ | 0 | E | F Run &l Queries | J | K&
1 _ T
MIM
5 MIM Queries
3 Get Records
4 Show When
5
E Forward Curve
i Load Data
g E
g Get Options
10 et Financials
11 . |
o Options p [—
13 Help 3 | Abaut MIM Excel AddIn r
4 4 » M} Sheetl  Sheet2 / Sheet3
) “Sheet1 { sheet2 / sheet3 / = Goto MIM Excel Website
Ready

Help>Goto MIM Excel Website

The MIM Excel Web site will open in your browser. See the on-line tour and movie for more information on
the features in the MIM Excel Add-in.
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