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Enhancements for MIMIC

Introduction

MIMIC is a user-friendly research software program for creating graphs and tables of historical data.
This document illustrates the enhancements made to the MIMIC software for the latest releases. For details

on bug fixes and a complete list of all changes, please see the MIMIC Release Notes. For instructions on using
the MIMIC software, see the tutorial MIMIC Training Guide and the MIMIC User Guide.

Release 4.1.0

Please see the MIMIC Release Notes for information on bug fixes and minor software enhancements.

Stepped Curves

When stepped curves are turned off, the contract price will be placed on the first business day of the delivery
month which will represent a forward curve. If the stepped curves check box is selected, a value is placed on

every day of the delivery month. The default setting is that stepped curves are turn off. Navigate to the User

Preferences dialog box (Options > User Preferences) to control the stepped curves option.


http://customers.lim.com/pdfdocs/mimic_release_notes.pdf
http://customers.lim.com/pdfdocs/mimic_training_4.pdf
http://customers.lim.com/pdfdocs/mimic_user_4.pdf
http://customers.lim.com/pdfdocs/mimic_release_notes.pdf
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The following shows the User Preferences dialog box:

Jll User Preferences

EGEHEH'H Table || Prinking || Deskkop/Excel || Charting|

Dake Format: |mm,|'u:h:|,l'ww w |

[ ]Inchude Average of yearly data
Lock Units OF Measure by default,
[ ] Always Force 7 day trading pattern
[ ]Use Stream Semantics

[ ] 5tepped Curves

Default ko Skip All Man

Save graphics as:| JPG W

Found Mode: Half Up w

[ K H Cancel @

The following shows a chart when stepped curves are turned off:
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The following shows the same chart when stepped curves are turned on:

Jill MIMIC (beta) [ausim13:0]
File Edit View Options Tools Help
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Formula Warning Message

When deleting rows that affect formulas, the following warning message is displayed. If you do not want the
warning message repeated during the current session, select the check box.

Warning: Formulas may be incorrect

'E ‘fou may have ta fix the Formulas because the item labels are changing.

[] Do mot show this message again for this session,

Release 4.0.1

The following shows the enhancements for the 4.0.1 release of MIMIC.
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Charting

There are several charting enhancements in this release. Here's a synopsis of the changes:

Control the Y-axis in a chart

Add text notes to a chart

Define the line thickness in a chart
Specity the symbols to use in a chart

Use the arrow keys to move the Mouse Pick lines in a chart

o vk b=

In the Worksheet, right-click in the Chart Type column and make all the items the same chart type.

Control Chart Y-axis

The user has control of the chart Y-axis. To change the Y-axis, select the Axis Config button in
the Worksheet Options pane. Select the Scale tab and change the mode from Automatic to Manual. In the
Min field enter the amount you would like to scale the Y-axis.

s tonﬁg | Scale | Back to Configuration
Axis Mode Min Max

fxis1 Manual w Fo % 100 4 | A

Axiss Aukarnatic w 1 100 i

Axiss Aukamatic w

Axisd Aukamatic w

Chart Notes

You can now add text notes to a chart. To create a note, right click in a chart and select Add Note. Type your
note information and select OK. You can click on the note and reposition the note anywhere on the chart. To
edit a note, double-click on the note (or right click and select Edit Note). You can now edit the note text. To
delete a note, right click the note and select Delete Note or select the note and click the Delete key.

Chart Line Thickness and Symbol

From the Options menu select Chart Configuration. In the Chart Configuration window you can now
define the line thickness and symbol for each data series on the chart.
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Jll Chart Configuration

Chart Configuration | Color Prinl:|
Ikems Displayy Thickness Syrmbol
Background ~
Foreground I F
Trendline I 1%
Awerage I 1%
Liatal I 1%
LiataZ I 1% +
Lkl I 1% -
Lratad I 1% *
Dakas 1 | =
Datas ] 1% o -
Liata? I 1% *
Dakad 1 |
Dakad 1 | .
Dakalo 1 | -
Dakall 1 | |
Datalz I 1% @
Latald I 1% &
Dakal4 1|&
Dakals 1|& +
Dakals 1|& &
Dakal? 1|& *
Datalsd I 1% .
Datal®d I 1% =
Daka20 1|& *
Dakal 1|& o W
[ Load Defaults ] [ Save as Defaults ] [ (a4 ] [ Cancel ] @

Positioning Mouse Pick Lines

For greater control, move the Mouse Pick lines using the arrow keys on your keyboard.

To access the Mouse Pick feature select View>Chart Options>Controls from the menu bar to turn on the
controls at the bottom of a chart. Next, execute a chart, then turn on the Mouse Pick feature by selecting the
Mouse Pick Off button (will display as Mouse Pick On when activated). You can move the Mouse Pick
lines with your mouse or use the arrow keys to move the lines one pixel at a time.

5
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Jlll MIMIC [ausim13:0]
File Edit W%iew Options Tools Help
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Unify the Chart Type

You can unify the Chart Types. For example, let's unify the following Chart Type to LINE. To do this, select
in the Chart Type field for the symbol CL, then right click and select Set All Chart Types to Line.

MIM Symbol Chart Type Formula

|USDytmBETU Paste

Delete
Insert
Set all Chart Types to LINE

Label Descripkion MIM Symbol Calumn Tire Units Units Chart Type

: Light, rude il Future LIME

3 MYMEX: Heating Oil Futures (USC/GAL... (HO Doaily LISCiGAL LIME

i MYMES: Henry Hub Matural Gas Future. .. NG Close Daily LISDYMMETL [LinE




Connection Manager

The Connection Manager is used to make connections to your servers. You will need to enter the host, port
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number and description for each connection. You may define multiple connections. This allows for easy
switching between servers. To access the Connection Manager, select Options>Connection Manager from

the menu bar.

Jll Connection Manager

Zonnections
Hiask Port Descripkion
ausiml3 Production
alssmlz2 4032 Testing
aussmlz 4096 Developrment
b,
L1

@ oK
&_.E. =0
&4 Edit
@ Delete

€ cancel

© I IIII X

To establish a new connection, select the New & button and define the connection in the New Connection
dialog box. Select the OK & button to use this connection. To edit a connection, select the Edit &} button.

To delete a connection, select the Delete &) button.

o

A restart of the application is not necessary when changing server connections.

»

Favorites

7

In the Search Database window select multiple symbols in the Tree View tab and drag them to the Add to

Favorites % button to add them to the Favorites list. You can add multiple symbols by using the Shift and

Ctrl keys on your keyboard.

Q Select the symbol(s) to highlight the symbol selection(s) then click on the highlighted group or
single symbol and drag to the Favorites % button.
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Tree View Refresh

You can now refresh the Tree View listings in the Search Database window. The Refresh @ button is
located in the bottom right corner of the Tree View window.

Table Results

More than a 100 Results

When you execute a Table (7] and there are more than 100 results then the results may be limited by the
server. There is now a message on the Table: "Found 100 Results".

The results may be limited to 100 by the server.

Show Dates as Columns

In the Table Options pane, check the check box for Show Dates As Columns and select the Execute
Table 7] button. The table results are landscaped and are formatted so that the columns="dates for the
values" and the rows="values for a relation".

—n

Usually the columns="values for a relation" and the rows="dates for the values".

Releases 3.2.0.2 - 3.2.0.4

These releases contain bug fixes. For details, see the MIMIC Release Notes.

Release 3.2.0.1

Added LmpVal to the list of preferred columns. This allows LmpVal to be the default column if no other
preferred column is found.


http://customers.lim.com/pdfdocs/mimic_release_notes.pdf
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Release 3.2.0.0

Online Help & Context-Sensitive Help

MIMIC now offers online Help with a context-sensitive component. Within the online Help, you can find a
topic using the Search feature or the Index feature. If you think you may want to access a topic again, you
can add it to your favorites and easily access it again in the future through the Favorites menu. The MIMIC
Online Help offers topics for both the MIMIC User Guide and the MIMIC Training Guide. Each top level of
these guides contains a table of contents with hyperlinks, which you can use to navigate directly to a topic.

You can access the online Help by selecting Help>MIMIC Help from the menu bar.

The context-sensitive Help component allows you to find a Help topic for a specific area on the interface you
select. You can access the context-sensitive Help by selecting the Context-Sensitive Help @) button from
the MIMIC toolbar:

Jill MIMIC [ausIm24:0]
File Edit Wiew Options Tools Help

NDEEd® 3B

MIMIC | Stared Formulas

When you click on the Context-Sensitive Help @) button, your cursor changes to a question mark. Then,
you can click in the Configuration window where you have a particular question, and the MIMIC Help
will open with information on that question. Context-sensitive Help is also available in secondary windows,
including the User Preferences window (Options>User Preferences), and the Seasonal Analysis
Configuration window.

Interface Updates and Navigation Improvements

Interface Updates

MIMIC now includes an improved and enlarged MIMIC toolbar and an updated Worksheet toolbar:

Jll MIMIC [ausim10:6400]
File Edit Wiew ©Options Tools Help

D ﬁ] H o ‘\‘}h ﬁ E .'g" @ <—| MIMIC Toolbar

MIMIC | Skored Formulas

FEE "0 <

Worksheet Toolhar




10 | MIMIC PRODUCT NEWS

The Worksheet toolbar contains a new button called the Insert Row ¥ button. You can select this button

to insert a row above your currently selected row. Note also the addition of the Context-Sensitive Help &)
button.

Other changes to the MIMIC interface include a new Search Database @ button:

gy Series | Formula | (O3 Curve ﬂ Forward Curve

Syrbal: T g Column:

Descripkion:

There is also a new look to the Edit Chart Stats ’ E Edit Chart Stats ] button, and beside Custom
Contract, the Edit Policy button changed to the Edit Rollover [__EditRallover | button.

Finally, in the Worksheet Options pane next to Seasonal Analysis, the Seasonal Analysis [C] button

replaced the Config button, and the Axis Config I " Auds Config ‘ button changed.

Navigation Improvements

MIMIC has added a double-arrow slider bar above the Date Options and Worksheet Options panes:

a“w
Date Opkions worksheet Options
Start: 1 Relative Chart Title:
End: 12 Taday £ el e
[ ] Skip ‘Weekends
. . e
Change Period: 1% | |Years W Table Summary St

Table Date Sart As

[] 5easonal Analysis

You can use the Up Arrow 4 button open a minimized pane, or to enlarge an opened pane to cover the
entire interface. You can use the Down Arrow - button to return an opened pane that covers the entire
interface to its original position, or to minimize or hide the pane completely.

When you hover over the slider bar with your mouse, your cursor changes to a double arrow. You can then
click and drag the slider bar up or down to enlarge or reduce the size of a particular pane.



MIMIC PRODUCT NEWS | 11

Mouse Menu

In the Worksheet, MIMIC still allows you to select a row and press Ctrl C to copy the row and Ctrl V to
paste the row, but you can now also select a row and right-click to open the mouse right-click menu:

Jll MIMIC [ausim24:0]

File Edit Wiew Options Tools Help

NUHd® N HEQ

MIMIC | Stored Farmulas

PE Qe

Label Descripkion

Paste [ls

Delete
Insert

With this new right-click menu, you can copy, paste, delete and insert a new row. An inserted row appears
directly above your selected row.

Access to Charts and Tables from Browse Mode

After selecting a symbol via the Search Database window, you can now chart or table your Worksheet
data directly by selecting the Chart 24 button or the Table [Z] button. You no longer need to select the
Configuration “Y button and return to the Configuration window first.

Sorting Tables

In this version, MIMIC allows you to sort any table column in ascending or descending order by clicking
on the column heading. You can also now set the default sort order for all future tables to ascending or
descending by selecting Options>User Preferences and then selecting the Table tab.

Ability to Skip Weekend Data

You can now remove weekend data (data from Saturdays and Sundays) from your analysis by selecting the
Skip Weekends option. You can only select this feature when using the following Execution Units: Days,
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Hours, Minutes, Seconds and Milliseconds. For the current Worksheet data, select the Skip Weekends option
in the Worksheet Options pane. For all future analysis, select Options>User Preferences and then select
the Table tab.

Switch Off Table Summary Statistics

MIMIC now allows you to to remove the table summary stats from your table. For the current or active
Worksheet, you can uncheck Table Summary Stats in the Worksheet Options pane. If you want to disable
this for all future tables, select Options>User Preferences and select the Table tab. Under this tab, uncheck
Show Summary Stats.

New Time Units Option - Avg Day Monthly

In the Series tab of the Data Builder, MIMIC users can now select the Time Units option "Avg Day
Monthly". This time unit displays as "1 Calendar Month Average of 1 Day Average of the Minute" in the
Worksheet. This new MIMIC feature is an averaging option, which you can apply to more than one row in
the Worksheet. By selecting Avg Day Monthly, MIMIC transforms intraday data into daily data values, and
then creates a monthly average from the daily data values. For example, a series can be transformed from its
default Time Units of "Minutely" (an intraday value) into a single monthly average value.

Improved Calendars

MIMIC includes updated calendars in the Date Options pane for selecting a specific Start or End date:

Adjust Date ['5_<|

R~ | | 2007 v

Sun Mon Tue Wed Thu Fri o Sat
1 Z
5 5] 7 o 9
12 13 14 15 16

19 20 zig =3

26 27 zZ8 29 30

[ Ok ][ Cancel ]
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Search Selection Defaults

If you need to search for a symbol, you can select the Search Database % button, select the symbol
information and either double-click or right-click and choose Select to add it to the Worksheet. If you return
to the Configuration window and realize you need to perform another search, you can then enter the Search
Database window again. In this latest version, MIMIC remembers the last search selection you made, so you
can browse to a new symbol from there.

Adding Favorites from Browse Mode

Within the Search Database window, you can add symbol information to your Worksheet. If you want to
add this symbol to your Favorites, you can simply select the row and then select the Add to Favorites %8
button in the Worksheet Toolbar. You no longer have to return to the Configuration window first before
adding the symbol information in a row to your Favorites.

New MIMICExcel Toolbar

MIMICExcel now includes a toolbar with three buttons. From left to right, there is the Back to Excel [s]|
button, which closes MIMICExcel and returns you to your Excel spreadsheet, the Query Manager E|
button, which allows you to manage previously saved MIMIC queties, and the Embed Query || button,
which allows you to save or embed your current or active query.

MIMICE=cel Toolbar

|File Edit Wiew ©Options Tools Help

» LIM recommends that you use the Back to Excel [5]| button to return to your Excel spreadsheet
Y 4 instead of using the X button in the top right of the window.
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MIMIC queries are an important and popular feature. In this version, you save your query with greater ease.
When you select the Embed Query || button, MIMICExcel opens the Embed Quety window:

Embed Query [‘S_<|

Mame:

Description:

Location:

| ‘Sheetgasi [~

Cancel |

In Embed Query window, you can not only enter a name for your query, but now a description too. This
window also allows you to set the starting location, or cell reference.

Now, for managing or embedding all queries in MIMICExcel, you can use the MIMICExcel toolbar

(the Query Manager B button or the Embed Query |#| button). And, for opening ot saving all LL.C
Worksheets (llc files), you can use the standard MIMIC menu bar (File>Load, File>Save or File>Save As)

ot the standard MIMIC toolbar (the Open € button or the Save kg button).

Release 3.1.0.7

Please see the MIMIC Release Notes for information on bug fixes and minor software enhancements.


http://customers.lim.com/pdfdocs/mimic_release_notes.pdf

Release 3.1.0.6

Favorites Browser

For consistency, the Hotlist Browser is now called the Favorites Browser.

File Edit “iew Options Tools Help
D= 2] £|=|=]=]
MIMIC | Stored Formulas | Soreening |

=] < ole|

Label ,lil":E—DqscriptiDn

avarites
T —_
L]

XML Converter
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MIMIC now features the ability to generate XML worksheet output directly from the File menu. Use this
feature to save new (current) worksheets or convert existing worksheets (lc file type) to XML (.xml) format.

Ll MIMIC [chot:10]

File Edit Wiew Options Tools Help

Mesw Alt+N e Ell ) |

Load Ale+L .

cave PR il |

Save As

Impart Symbaols Descripkion PAIM ¢
Export Symbols

ML Converter Save Current Worksheet as XML

Print Graph Convert Existing Sheets

Print Tiable

Sawve Graph as

Save Table as

Exit
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Release 3.1.0.4

Synchronize Columns

The latest enhancement allows the user to change all the Columns for all the type Series to a specified
Column name.

The following instructions show how to synchronize columns:

1. Add a few series such as “NG”, “HO”, “CL” and “HU”.

2. Change “NG” column to “Open”.

3. Right click on “Open” in the Column field and select “Set All Columns to Open”.

All items of type Series that have the column selection of “Open” as a possibility will change to “Open”.

_lMIMIC [chot:10] =

File= Edit %ew COptions Tods Help

o|e|al & xlm|E] =
MIMIC I stored Famulas | SCrEENng |

i|=| c]9le)

MIM Swmbol

Descriokion

IYIME Y : Henry Hub Matural Gas Fubure. . NG Cipe LISDMMETL LIMNE
i WYIMES: Heabing Oil FLbures (USCEAL.. [HD Ope LSC )AL LINE
3= MYIME®: Gascline Fubures {USC)GALY: ... HU Open Dl LIS AL LIMNE
1 MYIME®: Light, Sweeet Crude il Future. .. L Open Draily LI5S0 BEL LIMNE

Synchronize Time Units

Synchronize all the Time Units for the type Series. The following instructions highlight the steps:
1. Add a few series such as “NG”, “HO”, “CL”” and “HU”.

2. Change “NG” Time Units to “Weekly”.

3. Right click on “Weekly” in the Time Units field and select “Set All Time Units to Weekly”.

All items of type Series that have the Time Units selection of “Weekly” as a possibility will change to
“Weekly”.
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Fill Blank Option

In the Missing NaNs field we added the option to “Fill Blank”. This option will fill all missing data with a
blank. This is extremely useful in the Excel application when Excel formulas are calculating values based on
the results from a query.

The following graphic shows the Missing NaN field located in the bottom right-hand portion of the MIMIC
application.

—Workshest Options
Chart Tithe:|
[v Skip All Mak Missing Data Makls:  |EINSE] -
[+ Table Surimary Stats Execution Units; Fill Mat =
: Fill Forward
[T Seasonal &nalysis  Config | |Fill End
Fill Backward
Fill Mearest
Fill Interpolate L[gar b
Fill Interpolate Geometric -

Open and Rename a Saved Query in MIMICExcel

The dialog for opening and renaming a saved query in MIMICExcel is more intuitive. To open and make edits
to a saved query select “Edit”. To change the name of the query select “Rename”. To copy the query select
“Copy” and to delete the query select “Delete”.

Sheets |
ng_close Edit
Copy
Rename — p ———
F.enarme Query: Rename
! Cloze of MG Celete

— Descripkion — i | el |

Mimnic Query

— Location
=Shectll$a$1

Close




18 | MIMIC PRODUCT NEWS

Release 3.1

Look and Feel

The MIMIC configuration window has a new look and feel for icons. Hover with the mouse over the icon to
get a description of the icon.

ll MIMIC [chotz10]
Fle  Edt Wew Optons Took Help

Ned & SEAN
MIMIC | Shored Farmulzs | =00 o0k
= O9

Labed Description MM

N New look and feel for icons.

<

F ™,
i Seties | g Fmruhl ) Cl.lrw:| ﬁ Forward Cures
MM Symbal || [ Enter | [ @4 | ol | w
[es=cription: |
Time Lnks: |Dai!,r vl unts:l |LI5€|: vl.l' + Factar
[] Shaw in Tabke Show in Chart Chart Type: Une % chart Label: | | Precidon: |4 w
Adilst Carnkrack W‘ ot Zusham Cankradt Edk Palizy
[ Ecit Chert Stats |
Diste Cptions Wiorksheet Diptions
Sart:  [eiscerzocc : || B Relative Chart Ttle:|
- piedo0e % | | [B]Today Skip &1 MaH Msing Dimba Hafils: |F|I Pl -
Table Sammary Scats Exerution Unks: | 15 D= -
Change Pesiad: | 1@ [vers ] | []Smemnaltralyss | conig

1. Icons replace text buttons to add (+) or remove (-) worksheet rows.

2. Top menu items now have “standard” size windows icons with no embedded description. Hover over
icon for description of function.

3. New Chart, Table and Configuration (looks like a wrench) icons replace buttons.
4. Configuration icon only appears in the top menu bar — not in the middle of the worksheet screen as well.

5. The Search for Symbols icon (binoculars) is no longer a text button. Hover over the icon for the icon
description.



MIMIC PRODUCT NEWS | 19

6. Heart shaped Hotlist Add and Hotlist Open icons have replaced the text buttons.

Multiple Data Selections in Tree View

To demonstrate this feature, browse through the tree hierarchy as normal down to the symbol level (green
dot = futures symbol, blue dot = normal symbol). At this point, a single click will highlight the symbol, and a
double click will open up its columns. If you want to select the symbol without opening columns, right mouse
click with the symbol highlighted and choose “Select” to add the symbol information to the worksheet.

While this may seem a little more long-winded for one selection, it permits you to use the Ctrl and Shift keys
to highlight multiple symbols before you use right mouse button to select — allowing for multiple selections at
once.

If you proceed down to the column detail, you can double click on a column to select or highlight multiple
columns and right mouse click to select all items highlighted at once.

=@ IGEELOO - Heny Hub TOb Com (DWW LSD{MME)
“ 4 High

“etr Indes - Indes Price

b 4 Low

S Mid* - (Hich + Lowi|2

e

f e Yolume

IGEBLOS - Henry Hub Mo (MA LISDIMME)

@ IGBBLO4 - Herry Hub Wivg (WA USD{MME)
. .¢. 5':,|':,I_L

IGEELED - Hevmmaiest . (D ST MME
-@ 1GBBL21 - Herry Hub FDE Com (D% LISD{MME)

&
.

.III.E
®

TopRelation:Energy :MaturalGas:HenryHub: Platks: IGEELO: Inde:x

New Search Mode Option

We are working hard to improve the experience for users searching for data in MIMIC.

There is currently a two pronged approach. Improve the search facility within MIMIC and create a first class
search facility on the LIM Website (Data Catalog) powered by Google, which provides specific information
about all the data LIM carries and has more familiar features of an Internet search.

LIM is also working on developing a direct link between the Data Catalog facility and the MIMIC software
— allowing users to dynamically leave MIMIC, make a catalog search and then choose catalog items and have
them directly selected as worksheet rows in MIMIC if they are available in the local database.

For this release, we introduce a more sophisticated and speedy search feature to allow users to reduce the area
of the hierarchy searched and quickly select database symbols and columns.
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You may narrow a search by selecting the category to narrow to or you may narrow using one of the
selections available from the pull-down list. The following graphic shows a search for “henry hub” that is
narrowed to searching only the symbols in the “Energy” category.

Tres Yiew | Search |

Search: |_,,r-.;"vhenry hub £
Results

] Symbol
Symbal Yo 'ath

v Descriptions

Zuskormn Marrow
&l Equity Tickers
AMEY, Tickers
MASDAD Tickers
MY¥SE Tickers

v Energy Symbols

Search Opkions

To narrow to a category other than the ones listed in the pull-down menu, select “Custom Narrow,” then
select the category you would like to narrow to from the hierarchy.

Tree Yiew | Search |

N

Search: |__;-.:'V henty hub

Custom Marrow Results

[ Dawn ~ Symbal Path Descri
-] Dracuk
-] EIAStorage
-] EIAStorages:, \‘-\
-] EPMaturalzas \
-] Ehrenberg

£ ] Enogex
[#- | FLGasTransm
-] GulFSouth

¥ ] HPLine d
o
[+ ] Houston.katy
[#- | Intrastates
-] Iroquois

-] KNizasTransn
_| KRGasTransm

< R

Double click. on symbal ko add or chanage item.

+

Select Custom Narrow from the pull-
N down menu then choose the category
to narrow to.

ot
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View Chart Options

With a view to further development in 2006 to improve the MIMIC chart capability, we have opened up a
couple of features that give users more control of the legend placement on the chart and re-organized the
View Menu. The seasonal functionality has had a major reworking (see Seasonal Charts below).

The View Menu now has two levels of selection. The first item, View Chart Options, controls access to chart
grids, chart symbols, chart controls and chart legends as well as the orientation and anchor location of the

chart legends.

Jlll MIMIC [cbot:10]
Opkions

Tools Help

Chart Cptions arid
Configuration v Symbols
Chart Contrals L
Tahle v Legend
Query Legend Anchor M Sy
«  Morth
East
South
Wesk

Leqend Crientation

L4
S *  Yertical

|T||) Series | gy Formula | G Horizankal

=

Previous View Menu options: (configuration, chart, table, query) appear as before below View Chart Options.
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Seasonal Charts

See the new functionality accessible via the “Seasonal Analysis” check box on the Configuration window.

MIMIC [chot:10]
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Selecting the Seasonal Analysis check box results in a dialog box being shown that guides the user through
appropriate seasonal selections.

The date range for seasons is set so that you can easily select the period of the year and the number of
seasons that you want to analyze — whether that be in a chart or in a table. The “Lock” feature automatically
selects all seasons between the chosen start date and the end date, which you can then choose to display or
not using the check boxes for table or chart.

Seasonal averages can be selected using the Average Tab in the seasonal dialog. The default is a seasonal
average of all seasons to be analyzed. You can switch off the default average display in a chart or table and
you can also create custom seasonal averages which do not include all years.
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For the convenience of users, the chart and table buttons in the seasonal dialog allow direct access to the
chart or table.

Seasonal Analysis Configuration [z|
~ —
\!1) Seasons | frverages |
Skart Firsk Season End Last Season

Lock periods with date range.

Petiods included in analysis

Perind Shaws In Chart Shiows In Table fhdd
2008
2007
2008
2009

Delete

EEEE
FEEE

Execution Units:

[ 4 ] [Chart ] [Tal:ule ] [Cancel]

The new seasonal chart functions allow multiple seasonal averages to be displayed for multiple different
items. Seasonal charts may now have multiple axes (controlled by the Edit Axis Config dialog). Averages are
calculated for all visible worksheet rows.
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Upload or Export Symbols and Columns from a .txt or .csv File

This facility allows users to create a list of required MIM symbols and columns in a text file (may be created in
Excel and saved as a .txt or .csv file). From the MIMIC menu select “File>Import Symbols”.

Jlll MIMIC [cbot:10]
W Edit  Wiew Options Tools  Help

Mt Alk+r i ‘:.

Load Alk+L

bcreening |

Save Alk+5

Save s

I Symbaol Colurmn

Export Symbols - | |

Print Graph
Print Table

Save Graph as
Save Table as

Exit
[ P =222

(5 Curve ” ﬂ Forward Curve|

These items may then be loaded directly into MIMIC to create a worksheet. This helps an analyst that has a
new list of symbols generated by (for example) an external system.

In the same way as you can import symbols and columns, it is also possible to “export” the relevant symbols
and columns from a MIMIC worksheet out to a text file.

Release 3.0.2.2

Updates for MIMICEXxcel

The MIMICExcel Open dialog for copying, deleting and renaming files now performs these functions more
optimally. (To access MIMICExcel, open Microsoft Excel and select the MIMICExcel icon). Select the
“Open” icon from the toolbar.

o
s

You must have saved queries to view this feature.
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The Open dialog has the following choices: “Open”, “Copy”, “Rename” and “Delete” (note: “naturalgas” is a
saved query).

Sheets x|
— Queries
i nakuralgas Qpen
Copy
Rename
Delete
— Description
Mirnic Quersy
— Location
=5heetl 1$A%1 Closs

Copy

The copy function is now more user-friendly. (Note: for instructions on how to move data please the section
below on “Moving Data within a Spreadsheet™.)

1. To copy data to a new location in the spreadsheet select the saved query from the list then select “Copy”
from the Open dialog. Enter a new name for the query then select “OK”.

2. The Copy Location dialog displays. Select the icon noted in the graphic below to go to the Excel
spreadsheet.

Once in the spreadsheet, select the cell where you would like the data to display then select the icon
(noted below) to return to MIMICExcel. Select “OK” to confirm the location choice.

Copy Location ﬁl

Flease enter the barget Incabion far this query.

| sheett [~
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3. In the spreadsheet select the MIMICExcel “Refresh” icon to display the copied data in the spreadsheet.

E Microsolt Excel - Bookl

H] Blr  Edi  wiee  [set Foomet Inns Dot Wiodne  WITC Help
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Refresh lcon
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379004 L2818 7192004 f.818
4 AL20004 .83/ FRA05004 5847
i FMSO0L 5931 M A00d 5831
b AL22004 B.152 FA22RA004 b.152
TARasnnd G1od 290004 G134
g 722004 £ 057 FARA0D4 £ 08T

Delete

This feature used to leave behind comment information (comment information is text that displays when the
cursor is hovered over a spreadsheet cell). When a query is deleted from the list note that data already placed
in a spreadsheet will not be removed. To remove data already placed in a spreadsheet, select the data then
right click with the mouse and select “Clear Contents”.

Rename

The “Rename” feature is now more user-friendly. A dialog window now displays for the user to enter a new
query name.

Moving Data within the Spreadsheet

To move the query data from within an Excel spreadsheet simply select, then cut and paste the data (use the
keys Ctrl+X to cut and Ctrl+V to paste) to a new location in the spreadsheet. (Note: Use cut and paste—not
copy and paste—to move the data. Copy and paste will not move the reference to the query.)

Update for MIMIC

Moving Rows with Ctrl + Arrow Keys

Previously, to move a row up or down in MIMIC you would click in the row (a highlight will appear around
the cell) then use the arrow up or down keys to move the row up or down. Now, use the Ctrl+arrow keys to
position the row. Remember, you can also copy and paste a row using the Ctrl+C and Ctrl+V keys as well.
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Release 3.0.2

New Interface Design

MIMIC has a new layout in the bottom portion of the interface. The Date Options are separated from the
Worksheet Options for easier navigation.
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Chsgs Patioit I 1::1 ba% 1] [~ Taila Summery Statz
Ezlt Axis Goriri

Prior to release 3.0.2, the MIMIC interface had specific Change Period numbers listed (i.e. 1 day, 2 days, 1

week, and 2 weeks). Now, the Change Period has an up and down toggle where you can specify any number
of days/weeks/months/years.
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Old Design: (Bottom portion of the MIMIC interface.)

Start Date End Date
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New Design: (Bottom portion of the MIMIC interface.)
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In addition to the Change Period functionality, there are new calendar icons next to the Start and End Dates.
Use these calendars to select the date entries if desired.
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Add Contracts Enhancement

The Add Contracts feature has been enhanced so that the user is now alerted when a symbol does not
contain any data for a specific column.

For example, in MIMIC releases prior to 3.0.2, if you selected “Add Contracts” on the symbol “NG” with the
column “ImpVol” for the date range “January 2005 to “December 2007” the relevant contracts would list
and there would not be any error message, even though ImpVol did not exist for some contracts. When these
results were tabled, MIMIC would return the message “error no data returned”.

Now, MIMIC lists the contracts that do not contain any data for a specific column. When running the “Add
Contracts” feature on the example above, the following message will now display if there are contracts with a
column that does not contain any data:

Example:

Step 1: Enter the symbol “NG” and select the column “ImpVol”. Choose “Add Contracts”.

Add tem Remove tem Addd Cu:untrau:ts Add to Hotlist Wiewy Hotlist

l MM Sy

MY MEX: Henry Hub Matural Gas Future. .. MG
;I

A
NP Series | I F-:nrmulal (&) Curvel % Forweard Curvel

MM Symbok NG Ertter | ) |C|:-Iumn: livptiol |

Description: INYME}(: Henry Hub Matural Gas Futures (USDMMETUY: Pit Session

Colurnn

Imp/al

Step 2: Enter your dates “January 2005” to December 2007”. Then select “OK”.

|||| Add Contracts 100% complete x|

IEEIEIS

End Month and Year: |December | |2IZIIZIT

Start Maonth and Year: January

[~ add Contractz Seazonally

ﬁl Cancel |
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The following message will display:

Rejected Contracts x|

& Rejected 7 contracks with invalid column ImpiYol, See console For details,

Next, select the Java Console by selecting “Help>]Java Console” from the MIMIC menu bar:

W[ MIMIC [nyse:10]
File Edit W%iew Options Tools | Help

[ e = Open [ Gobo MIMIC Web Site

hlhAIC | Stored Fu:urmulasl SEHEEinT

Java Console

Add et Fetmove tem

T

MY MEX: Henry Hub Matura : Future. ..
MY MEX: Henry Hub Matural Gas Future. . (WG _2005F
MY MEX: Henry Hub Matural Gas Future. | (MG _20055
MY MEX: Henry Hub Matural Gas Future., . (NG _200:5H

bW RAREY Heaemwns Hiak hlaboval Cas Fidowa IR 005 |

=1
hd
=L

The Java Console will list all the rejected contracts that do not contain any data:

£ Console

IMFO: Invalid Contracts for column Impiol
MG_2007
MG_2007h
MG_2007M
MG_20070
MG_20071)
MG_2007
MG_2007%

Find the Last Known Value using Fill End

There is a new fill option in MIMIC that enables a user to retrieve the last known value(s) for a symbol for a
specified date range. For instance, on a Monday morning, you might want the last known value for the Close
of “CL”. MIMIC now has this functionality. Using Fill End with a few other settings, the value returned will
be Friday’s closing unless Friday is a holiday and then the last known value will be returned.
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The following graphic shows how to retrieve the last known value for the Close of “NG” for “February 25,
2005”. (Note: The graphic shows the bottom portion of the MIMIC interface.)

Select the End Date “02/25/2005, uncheck “Skip All NaN” and select “Fill End” for the Missing Data
NaNs. The Change Period should be set to “0” “Days”.

-Date Dptions —Wiarksheet Options
i Chart Tile:|
o EEEEREE|  do I Skip &llNai Missing Dsta Nalls: |Fil End |
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Edi Mzis Config I

If today is 02/25/2005 (before the market closes) then the value returned when the results are tabled is the
value from the closing the day before on 02/24/2005.

Dates Mz - Close
MY MEX: Henry ...
22512005 & 3040
=L G.5040
Average 6.3040
Average .. 6.3040

To find the last known value for a date range—for instance, the last known value for the last 3 days—enter
“2” “Days” for the Change Period.
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Curve Matrix Tool only Allows OHLC Columns

This is a bug fix for the Curve Matrix Tool. (Access the Curve Matrix Tool from the MIMIC menu bar:
“Tools>Curve Matrix”.) The Curve Matrix Tool should only return values for the columns Open, High,
Low, and Close (OHLC). Previously, if a column other than OHLC was selected (for example, the column
“ImpVol”) then MIMIC would ignore the column selected and default to showing the values for “Close”.
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Now, when a column other than OHLC is selected, the “Curve Matrix”” menu selection is not accessible from
the menu bar. The following graphic shows an example:
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New Save Obligation in MIMICEXxcel

When working in MIMICExcel, a “Save Query” dialog will display when the “Table” icon is selected to table
the results of a query.

Back to Excel | I ‘shestl’ bkl =

Fl=e Edi ‘views Opbons Toos  Help
[ b (= Open B s & it S conipuration B chest Tatle B Fizfrasn

MR | Stored Formulas | Soresiza |
Add ke | Remove Hem J Add Confract= | A o Hodli= J e Hotli= |
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|
e
i SzHes I ¥ F-:-rrnulul @ Cl,r'.'cl ﬁ Foirward Curve:

|MM9~,ln1hd: [rie Eter | i |'Cdurr|n: [0z =] |

This new feature prevents users from accidentally losing data when their MIMIC queries have not been saved
and Excel is closed.

Advanced Refresh Narrows Date Range in MIMICExcel

This enhancement allows a user in MIMICExcel to modify a date range for a given MIMICExcel query. This
prevents a user from having to open and modify the date range for each item in a MIMICExcel query.

The following example demonstrates how it works:
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1. Open Excel, then create a query with date ranges of February 28, 2001-February 28, 2005 for each item
added. (The graphic below shows a portion of the MIMICExcel window)
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Select “Table” to put the results of the query into an Excel spreadsheet. (The graphic below shows a
portion of the spreadsheet.)
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. Now to demonstrate how to narrow the dates without modifying the date range for each item in the
query. First, clear the data from the spreadsheet by highlighting the data, then right-click and select “Clear

Contents”.

Select the cell where you want the data to begin populating. For this example, select cell “A:2”.

. To narrow the date range, turn on the Advanced Refresh Mode by selecting “MIMIC>Advanced Refresh

Mode” from the menu bar.

Ed Microsoft Excel - Bookl
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Select the Refresh icon from the MIM Excel Add-in tool b

¥
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Byfvanced Refras Made

ar.
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Ed Microsoft Excel - LIMPricesMIMICS. xS
File Edit \Miew Insert  Formak

Dedan &@ Y &E
AP AT E| YW S|

The following dialog displays:

Advanced Refresh Options x|

Skart Date:l | |
End Date: I |

Scope

i nll worksheets

™ nctive Worksheek Only

K, Cancel |

7. Enter a Start and End Date. Select the [&] icon to use the calendar to choose the dates if desired. For
this example, let's narrow the dates to July 1, 2003 - July 15, 2003. Keep "All Worksheets" selected then
choose "OK" to continue.

Advanced Refresh Options x|

Stark Date:l 7i1jz003 |
End Date: I 7}15/2003] |

SCope
i pll wWorksheets

" pctive Waorkshest Only

Ik Cancel
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o “All Worksheets” — updates all queries on all worksheets found in Excel whereas “Active
# Worksheet Only” will only update queries on the worksheet that is currently in use.

The spreadsheet will populate narrowed to the requested date range:

A B | C | D |
1 |Dates ‘!NG -Close  HO - Close CL - Close
2 MY MEX Hen MY MEX Heatini MY MEX: Light, Sw
3 | 752003 2317 79.02 30.4
4 | Fa22003 5.194 78.33 3015
5 | 7352003 5226 78.08 30.42
B | 72003 5.381 7748 30.13
7| 72003 5803 779 3022
8 | 752003 052 a0.47 30.53
9 | 7/1052003 5258 a0.46 31.06
10 | 741142003 5.154 80.65 31.28
11 | 711442003 5102 g0.62 3127
12 | 7A5/2003 0.0z g1.33 31.62

Fixing Invalid Targets in MIMICExcel

The following graphic in Excel denotes that a cell contains a reference to a MIMIC query:

A

b |

1

If this cell containing the query reference gets deleted than the results cannot be posted into Excel and an
“Invalid Target” message displays. In version 3.0.2, the “Invalid Target” dialog is enhanced to display all the
invalid query messages in one dialog window. Previously, a separate dialog window displayed for each missing
query target.

Example - How to Fix an Invalid Target

1. Create three separate queries in MIMICExcel and table the results into an Excel spreadsheet. Name the
queries “ng”, “cl” and “ho”.

2. In the spreadsheet, highlight the row(s) containing the query references. Right-click and select “Delete” to
remove the query references.

3. Refresh MIMICExcel by selecting the Refresh icon or select “MIMIC>Refresh MIMIC Queries” from
the Excel menu bar. The following dialog displays.
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Invalid Targets x|

The Following saved gqueries have invalid kargets,

hio
cl
ng

These queries were not refreshed,
Edit the queries ko Fix the kargets,

IR |

4. Here’s how to re-establish the missing targets. Enter MIMICExcel by selecting the MIMICExcel icon or
“MIMIC>Enter MIMIC” from the Excel menu bar.

5. Select the “Open” icon. When the “Invalid Targets” message displays, select “OK”.

6. Select one of the queries listed in the “Invalid Targets” dialog then select “Edit. Use the following icon to
choose where to store the results of the query:

Sheetl | #REFI] J

7. After selecting a valid cell, return to the MIMICExcel window and select “Save”. Repeat steps 4-7 for
each query that needs to be restored in the spreadsheet. Now when the MIMIC Refresh icon is selected
the query results will post in the spreadsheet.

Release 3.0.1.6

Weekly Seasonal Analysis in Tables

The table formatting for displaying the results of a seasonal analysis with weekly execution units selected has
been enhanced. Instead of displaying the dates for each Friday occurrence the year is broken into 52 weeks
and the date is displayed as “Wk #17, “Wk #2”, etc.
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The following graphic demonstrates the old method for displaying the dates. (The date displayed is the Friday
for each week.)

Dates | El& TOTAL US - 2001 | EIA TOTAL US - 2002 | EIATOTAL US - 2003 | ElA TOTAL LS - 2004 | Average
zas Levelz (BCF)in ...| Gaz Levelz (BCFYin .| Gas Levels (BCF) in .| Gas Levelz (BCFYin ...
01 105 17650000 28590000 2331 .0000 25670000 241300000
012 1611 .0000 2Fa0.0000 21950000 24140000 2252 50000
0119 15250000 2645 0000 19760000 22550000 210175000
01 /26 14520000 2522 0000 1729.0000 20630000 1941 50000
202 1333.0000 24100000 1521 .0000 1827.0000| 177275000
02109 1235.0000 23320000 1371 .0000 1603.0000|  1636.00000
0216 1151 .0000 2600000 1165.0000 1431.0000| 1477 50000
2525 1075.0000 20360000 1014 .0000 1267.0000| 1343 00000

The new formatting uses the dates labeled per week:

Dates | E&TOTALUS-2001 | B8 TOTALUS - 2002 | Bl TOTALUS - 2005 [ Bla ToTALUS - 2004 | Average |
Gaz Levels (BCFin U...| Gas Levelz (BCFin ... Gas Levelz (BCF)in ..|Gas Levelz (BCFYin ...
Wk #1 17650000 29890000 2417 0000 2619.0000] 2447 50000
Wk #2 1611.0000 27900000 23310000 2567 0000] 2324 75000
Wk #3 15250000 2646 0000 2195 0000 2414.0000] 218550000
Wk G 1452.0000 25220000 1976.0000 22550000 Z2052.00000
Wk #5 1333.0000 2410.0000 1729.0000 20630000] 188375000
Wk #E 12380000 2332 0000 15210000 1827 0000] 172950000
Wk #7 11510000 21600000 1371.0000 1603.0000] 1571 25000
Wk #5 10750000 2036 0000 1168.0000 1431.0000] 1427 50000
Wk #9 366.0000 1962.0000 1014 0000 1267 0000] 130225000
Wk #10 el Na et 1171.0000] 117100000
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Release 3.0.1.5

MIMICEXxcel - Sheets Dialog Enhancement

MIMIC can be used through the Excel interface; this LIM product is referred to as MIMICExcel. When
opening saved table results from MIMICExcel, the interface now shows the exact spreadsheet cell location
whete the results were saved to:

x|

Mame:
I Example of sawing to cell ¢ 1| Edit
Example of sawing to cell ¢ 1 Copy
Rename
Delete
— Description
Mirnic Query
— Location
= L]
=ChestllsCs1 QDSE
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MIMICExcel - Date Formatting

In MIMIC, the date format may be changed in the Users Preferences dialog (select “Options>Users
Preferences”, “General” tab). In MIMICExcel the Data Format field is now grayed out or disabled as all date
formatting should be done through Excel.

x|

I F'rir'rtingl Chartingl Screeningl

[Date format: Immidd.fww R I

¥ Include Awverage of vearly data
¥ Lock Units Of Meazure by default.
I Ay force T day trading pattern

[V L=e 800:600 pixel mode

Save graphics a3 IEIMF' "I
Found hade: IHaIf g hd I

034 | Cancel |

Release 3.0

MIM Screening System

Finding quality stocks just got easier. Use LIM’s Screening System to screen for: Cash Flow, Earnings Per
Share, PE, Market Value, Net Profit Margin, Price, Ratios, Return, Sales Per Share and much, much more.
With the LIM Screening System you can quickly search over 12,000 stocks from the COMPUSTAT®
Quartetly data set (universe). Pick the specific exchange(s) you would like to search over. Then, using Actual/
Percentile, Minimum/Maximum, Time Period and Rank settings, narrow the playing field even further to find
the stocks matching your critetia.
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Once you have your results you can use MIMIC to chart or perform further technical analysis on your
fundamental stock results. Everything you need to fine tune your stock picking and trading/investing is in one
package, ready to go.

To get started using the Screening Tool just open the MIMIC application and select the “Screening Tab”.
Make your critetia selections (organized by folders), enter the screening values (Actual/Percentile, Min/Max,
and Rank), mark the checkbox and select the “Run” button.

The results, displaying in the “Answers” portion of the window are organized to always show the % Return
per Quarter, the % Compounded Quarterly Growth, the results of a $10K investment and the results of a
$10K investment compounded quarterly.

With the MIM Screening Tool you can quickly find the high volume stocks, the stocks with the greatest sales
revenue or largest market cap, find stocks with the strongest forecasted growth, or search out the stocks that
are not doing well in the market. These are just a few examples of the types of screens that you can do.

To demonstrate the Screening Tool, let’s look for companies listed on the New York Stock Exchange that fit
our criteria for being well-managed companies. We want to search for companies over the last four quarters
that are effective at cost control, that are not highly leveraged, and that are effective at generating profit with
existing shareholder resources. To perform this study, enter the following screening criteria:

For Cash Flow and Earning per Share, choose to look for companies in the top 2 percentile of all stocks in
the stock universe and rank them from highest to lowest.

J Cash Flow
# Cash Flow [cash-flow]
# Caszh Flow % Change 1 2tr [cash-flowe-1-otr]

¥ cash-flove-1-year |Percentile | |Highest Ranking =| M |ag Max (100

_{EPS
# EPS Basic EEl [eps-hasic-gei]
# EPS Basic EEl % Change 1 Gir [eps-basic-eei-1-0ir]

¥ eps-basic-sei-1-yesr |Fercentile | |Highest Ranking =| M |ag Max (100

For the Debt-to-Equity Ratio, we want to see just those stocks with an actual D/E between 0.01 and 4 and
rank the results from lowest to highest.

4 Ratioz
# Current Ratio [current-ratio]

¥ debt-equity-ratio |Astual 2] |Lowest Ranking =] M |00 Max [4

Finally, to eliminate penny stocks from the results, choose actual prices higher than $5.00 without any rank
necessary for this analysis purpose. Select from the last month quarterly close price.

I:EI— i Ravwv Data
I— v ao 4 Clozed |Actual =l |Heo Ranking ol M5 Max [5000
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Next, set the time period to “4” to screen over the last 4 quarters.

RAIRAIC | Formula Screeningl

Mumber of P'eriu:uds:|4 I Run | Hidle: | Precisinn:lz

—Criteria

# Earningz Per Share [@011_EPS_IEl_Basic)

# Price - Cloze -1at Morth of Guarter [Q012_Clozel]

# Price - Cloge -2nd Month of Quarter [2013_Close2]

Price - Close -3rd Month of Quarter [Q014_Close3] Actual none 5 - 5000

L B Cominon Sh ed to Calculate Earningzs per Share [Q0 Common_Basic
# Dividends Per Share by Ex-Date [Q016_DPS_ExDate]

The Screening Tool returns three stocks out of the universe that show effective management potential:
“BDY”, “MXO” and “EVG”.

—ArEWES
Relaiions I Columnz 03431 2004 I 1202 2003 00£30/2003 I Q6302003 I
SPOBOY WYSE B Return per Quarter -095 -fi .68 G515 45000
o COMpOLInG CUEterhy Gro... 021 103.90 20138 450.00
510K Becomes can1 g9 933211 1851515 S5000.00
51 0K Compound Becormes 6393335 [ sl 90533.53 53000.00
Clo=ed 1518 2543 2705 16.50
cazh-Tiove-1-rear 1oonoon ‘100.00 100.00 99.94
pot-return-gtr 098 -E.E2 B51% 450.00
tebt-2quiy-ratio 023 0.24 072 055
ep-bazic-esl 1 yasr g9 51 99.89 9885 9981
Fanking 4124 90.9¥ 30.595 5354
EPDMHOMNYEE AL Return per Gustter -16 58 -8.79 521.05 3339
e Corripound Custerhy Gro.. 959 2539 4702 3334
510K Bacomas 734234 9120.79 18205.06 1333025
510K Compound Becomes 1447602 19715.51 21616.54 1333925
Clozed 11.10
cash-flowe-1-year 9933
pt-return-gtr -6.79
rdebt-equiy-ratio .49
cpz-bazic-eek-1-y=ar 36.460
Ranking g4.25
SR EVERYEE % Return per Gusrter bl =1 ] 20.41 -50.29 9.935
% Cormpound Qusrerly Gro. BE& A3.02 eOr 9493
510K Becomes 10565 956 12040.74 4971.46 1094316
51 0K Compound Beromes EQ52 95 ESE0.51 5455.20 1099316
Clo=es 32.51
cath-flowe -1 - year 0g.27
pot-return-gtr 20.41
debt-equiy-ratio 0.52
epz-hazic-eek1-yaar 99,02
Ranking 83.33

For each quarter that the user’s criteria is met, the results display the following four shaded rows for each
symbol returned: “% Return per Quarter”, “% Compound Quarterly”, “$10K Becomes”, and “10K
Compound Becomes”.
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® % Return per Quarter: The simple percentage return for each quarter.

® % Compound Quarterly: The Compound Quarterly Growth Rate — Cumulative: The compound quarterly
rate calculates the compound quartetly return from the beginning of the chosen period to the last.

® $10K Becomes: The simple return of $10,000 for each quarter.

® $10K Compound Becomes: The compound return of an initial $10,000 investment at the beginning of the
study.

The remaining results are discussed below and have the following implications:
e Close3: The Close price of the stock for the 3" month of a quarter.

® cash-flow-1-year: We wanted to find companies in the top 2 percent of all companies. BDY is in the 100
percentile for the last 3 quarters.

® pct-return-qtr (Return Per Quarter): Displays the 1 quarter percent move of the stock.

® debt-equity-ratio: We screened for stocks that have a low D/E ratio (between 0.1 and 4.0). BDY shows a
D/E of less than 1 for the last 4 quarters.

® cps-basic-eei-1-year: The screener returned our eps criteria. We chose companies in the top 2 percentile.
BDY is in the top 99 percentile for the last 4 quarters.

® Ranking: Based on a pre-determined formula, the ranking calculation orders the results matching all of our
screener variables from best to last. Notice that BDY best matches our criteria in each category. Therefore,
it ranks much higher than MXO and EVG. In fact, BDY matches our criteria in each of the last 4 quarters.
MXO and EVG only match our criteria in just one of the last four quarters.

By screening only over the COMPUSTAT Quartetly universe, the time it takes to find your stock
fundamentals is tremendously reduced. This universe may be customized for your specific usage. For more
information, see the document “MIM Screening System, System Administrators Guide” or contact a LIM Sales
Representative at sales@lim.com.

Use MIMICExcel to post MIMIC Tables Results into Microsoft Excel®

The full functionality of MIMIC is now at your fingertips while working in Excel.

To obtain this functionality, make sure you have MIMIC version 3.0 or higher installed on your system. For
details on installing the MIMIC software, see the “Client Application Installation Guide”. This document
covers the highlights of the new tool. For functionality details and working examples, see the “MIMIC
Training Guide”.


mailto:sales@lim.com
http://customers.lim.com/pdfdocs/install_limapps.pdf#MIMIC_Installation_and_Purchase_Options
http://customers.lim.com/pdfdocs/mimic_training_4.pdf
http://customers.lim.com/pdfdocs/mimic_training_4.pdf
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After installing MIMIC 3.0 or higher, start the Microsoft Excel program and note that there are two new

icons on the toolbat:

F3 Microsoft Excel
Help  Acrobat

File Edit Wiew Insert Format Tools Data  Window

Lhedat &¥ SRL B 1| g
d @ ?@ i T @ ] % gﬁ ¥ Reply with Changes... End Review..
& snaglt |21' | Window -l 4 ..

»
sl A

A - fx
A B C D E F
Ia T |

Select this icon: i to open the MIMIC window.

4
Yy’ Another Option is to select MIMIC>Enter MIMIC from the Excel menu bar.

The MIMICExcel window contains the full functionality of MIMIC in addition to the following: 1) there is a
button for designating which cell in the Excel spreadsheet to store the results of your table. 2) there is a “Back

to Excel” button for returning back to the Excel spreadsheet.



46 | MIMIC PRODUCT NEWS

The graphic below shows the MIMICExcel window with a query entered.

x|
Back to Exce! SheetllgAs] -

fil Ed iew Cplions Toos Mp A ||
DNE«'}\_I L= Cypen | I == | = || S5 conngraticn | [ chart | [EE] Tatie | o efiesh |

LTS I k| Farrulas | SCTEEn l.1]
Head Hem Rernaws e | Pk Corrants Aded o Heelst I e Heelist |

[ ] aoet | Y Description | ™ MM Sl | townn | Tmeints | umts |
tltn YEY Henry Hub Meb_ral Ge= Fubire .. Dieiky L=0REL

I PSRIEE Light, Sweset Cracs: Ol Fidure 1 Clome Dby 1ESLVBBL |1

Cla=e

Return to the spreadsheet. Select the cell te store the resulis,

4 | i

i Series I ¥ Fl:rm.lb] O e |

bl Sy reb: |CL| Eriler | e |r:|:|un'n: huse "I
[ra=cription IMWE): Lignt, Swest Cruds il Futures (USCVEEL]: P Ss2sion

Telritz Doy =] ks fEDEEC T e fosn Rl | Facter eat| £F

¥ snowinTake [ Show i cran Chart Typer |Une vI Charl Laiet ICL Precizion: -
ar [~ Customn Cortrac Fri Folizy
- . -
rmrtrcE = Mot |5 = cwiTim |
Ly F = Doy |4 o
= a| T Seasomal Analvais (7 Sl Al NaN Misang Data NaNa [Fi hah =]
eer (2000 ¥ fman 2004
I Rsirbvs = Tadsy Crarge Periad: |1 vear 7| Gea [ kcdude Table Sumary St

 elendar I Caendat | Frmiution Lrilx 1 [ myxF Edl &xix Sunfig

To table the results of the query and have the results display starting in cell A:1 of the spreadsheet, select the
table icon in the toolbar.
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The results display in the Excel spreadsheet (see the graphic below).

A B C

1 |Dates MG - Close CL - Close

2 Matural Gas Futures (USD/BBL) |Crude Qil, Light Sweet Futures (USD/BBL)
3 | 2/20/2003 35.7396 36.79
4 | 2/21/2003 38.3148 35.58
b | 2/24/2003 52.9946 36.48
B |2/25/2003 55.5466 36.06
7 | 2/26/2003 52.9714 T
8 |2/27/2003 43.413 7.2
9 |2/28/2003 46.96858 J6.6
10| 3/3/2003 41.5396 35.88

Formula Expression Builder

LIM brings an exciting new capability to MIMIC users: a custom formula expression builder that allows
formulas to be saved as relation names in the database for reuse in MIMIC queries. On the MIMIC interface
there is a “Stored Formulas™ tab. When activated, a user can create formulas using LIM’s proprietary near-
English query language. Formulas are easily created and shared by users. Since a formula is stored as a
relation, the formula can be used in MIMIC just like any other relation providing a huge savings in time
management. For information on installing the Formula Expression Builder, see the “Client Application
Installation Guide” located on the LIM website. For more details on using the Formula Expression Builder,
see the chapter on “Creating Custom Formulas’ in the MIMIC Training Guide.

The graphic below shows how to get started creating custom formulas. Select the “Stored Formulas™ tab to
enter the custom formula building area.

P MIMIC [trinity=11]

File Edit ‘iew Options Tools Help

[ Meswy (= Open H Save % Bririt 5' Configuration E Che
MIMIC | Stored Formulas | Screening I

Ao ttem Rermove tem Add Contracts Add to Hotlist “Wignne Hotlist

| tebe | Desorigon | MMSymbol |
I -



http://customers.lim.com/pdfdocs/install_limapps.pdf
http://customers.lim.com/pdfdocs/install_limapps.pdf
http://customers.lim.com/pdfdocs/mimic_training_4.pdf
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The Formula Window

The formula building window is divided into three areas.

_laix]

Fie Edb Mew Options Toaks  Help
DNuw | ﬁlﬁpm | HSM I|

|| ‘p erhiaLratinn | .%11 | E-.'ﬁ | #-’*'-’*'I' | ﬁEnI

Wnic Storest Formudes | Sereening |

~FoerLe e e e

Bl Hem I Remave Hem I Wieswe Hatlst I

Saction 1: The Formula Wariable and Symbal Information areas function together.
Selecting "Add [tem" creates a new row. Any symbal information entered (symbaol
name, column, units) is reflected in the highlighted row.

r

‘| i
=
~ WM S Broivaet Syt FifarirEon ..ff
Ingart kamas F varieble  Formuks Syribat | [ J [l T T
| Agricukure 1= -tz 01 Messura
H-L ) Agtvoromy - Paretary Eghereriz Oeta Tive Lis  |Deily -
JI-?—_I Ecoromickiicaions - of Excromic: Inez sl U== | ﬂ JI ll
.I'*_ .| Energy - Rool of Erergy Tres
7 ") Equities - Ruct of Eeflies Tres Se cftlan 3: Provide a name for your formula and define
- the ula expression.
T L ForeianExchangs Fnrml.h Specicatians
i | Firdures - Roct of fuburss Tres
7 N Ireices - ook of frdices Tree
7 aysan

Exaresson

Redatior: Descrigtion: |
Redmtinn Columre ; Trade Potterte |5 s "I

Section 2: Browse for a symbol as a "Variahle™
or browse for a "Formula® to edit or review.

Section 1 — Formula Variables and Symbol Information Areas:

At the top, users select their formula variables in the same way that they select new rows for a regular

MIMIC sheet. The section underneath “Symbol Information” displays the details of the selected rows

(relation name, units and column information).

Section 2 — MIM Schema Browser:

At the bottom left is the MIM Schema Browser area where you can select your variables by browsing for a

“Variable” and can review or edit your formula by browsing for a “Formula”.

When the “Import as: Variable” radial is selected, variables selected can be used to build the formula

expression. Alternately, the “Import as: Formula” radial selection allows the user to open a formula for
editing. A formula is selected by opening the formula folder and double clicking the “Value-Value (sparse)”
entry. The formulas are saved in a special area on the database, under the “Users>username>Formulas”

directory.
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The refresh icon, 2| located in the bottom right-hand corner of the MIM Schema Browser is useful when
you want to quickly close all the folders in the browser window and locate a new relation item or formula.

Section 3 — Formula Specifications:

The section under “Formula Specifications” is the formula expression definition area where you provide a
name and description for your formula and then define the formula expression.

Formulas are easily shared with other users to reuse and build upon as needed. Just find the formula you
would like to use, and save it with a new relation name. The formula is then added to your own directory
and may be revised and reused as desired.

Building a Formula

It’s easy to build and save a formula expression. This is how a formula will appear when completed:

B vaxhac [urinitw:1] =IDl¥|

Pl Edk Wew cptens Teo Heb

DNW | ﬁﬂpﬂn | ﬂ&um || é-uﬂ || ﬁlﬁ"'lj e | .""-‘l' | EI-‘l:’I"' =.|--~-"~'-h | B'B:i: I
MiMC Stared Forwia | Sesening |
Formu v

Adud Hern I Resroge tem | “wiese Hollist |

| | Lebet | Die ripfion | MM Zymbcl Cobmn | Timelntz | Unis Cher”

w2 ERSLES, MAN A, MIDPDINT GLOHCS 21 Cloze Ly LIME
- 5, MAN & WATERBORKE FOE,, ]

y | o
Mt Szhaina Eroweer ~Eyil ko stion
Impert bzm ez © Yeriable £ Farmuds Symoo; |GLDHOEE Colmn (M 'I

| Ecoromicirdicstors - Fool of Econamic midcatar = | ~Urilz o Measuna
Emarpy - Fodt of Enarey Trea - I
} :: Eq.lhlfs - Rt af Equ.ﬂg:: Trae e | [ | | ) =
| For=igrExchenge - Root of ForsignEschargs Tre
| Futires - Rool af Fuluies Trae
| HEvErARAlTIES - Haver Mslvics
1 wdizes - Rt of izes Tres

L mharlary radicclon s Fucl ol bunctang efaato Femleriiare [ _C O TRUATION Crsoripion:  [eya Cortruation - 2rous
} | WidusFund= - Wiodus| Funids

| Crtions Felion Columm: |vakie v| Trade Fatiern: |5 dayx -

L) Ceher - Rodd of CEner Tree

~Fomnuk Spacifcatiore

£ usar rExprasio

A Users F Dete 1a before 12/L5/2003
A athy (= THEX %(E)
B _JFI:IFI'I'I.IHE- ELSE 6[4)

[ 4 MaA COHTRIATION - s s Cord ENDIF
L= e =
- | :
|dblc budton fo the iy to mbalzethe broseser ﬂ




50 | MIMIC PRODUCT NEWS

To see detailed instructions for building a formula, see the chapter on “Creating Custom Formulas” in the
MIMIC Training Guide.

Validating a Formula

After building a formula, it may be validated to ensure that it will run without problems. While in the Formula
area, from the menu bar, select “Tools>Validate Formulas™.

P MIMIC [trinity:11]

Fil= Edit ‘iew Options | Tools Help

D Ry Ij:' Open Curve [Matrix
Yalidate Farmulas

Mibilc  Stored Formulas | <
I

Using a Formula in a Query

The formula is now ready to use in a query. Select the MIMIC tab to leave the formula area.

P MIMIC [trinity=11]

Eile E::Iil' View  Ombinns Tonls He
Select to return. ]

D 1
rAInAlC | Stored Formulas I Scresning I

Make sure the Series icon mbseries is selected, then click on the Browse button, open your Formula folder
(Users>username>Formulas) and select the formula named “MAYA_CONTINUATION”.



http://customers.lim.com/pdfdocs/mimic_training_4.pdf
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[ Wiie 2 CONTRLIETION - Wia va Cormlinueion = Aroux
|
b= | bavin
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Tima Unke

Selaect your fermula to use in the query builder.

= “aue - Wale [sparse)

The formula populates the query builder in Row A. This expression can be used easily on the fly and is
available to any user.

Curve Matrix Tool

The Curve Matrix tool generates a specific type of request to the MIM database from within MIMIC. The
tool only works with the parent symbols of futures commodities. Row A of the MIMIC worksheet must
contain a futures parent symbol, such as NG (NYMEX Natural Gas Futures). After entering a futures symbol
in Row A of the worksheet, the Curve Matrix is accessible from the “Tool” menu on the MIMIC menu bat.

The Curve Matrix tool allows users to define a range of history (default is all history), over which daily
forward curves of the specified futures commodity will be generated in a table form as a .csv file (which can
be easily imported into Excel). The forward curves data structure that the Curve Matrix tool generates is an
absolute pattern of quotations. In other words, forward month quotes for any date in the range are returned
as an array of values, the positions of which are always fixed relative to the quote date out along the array in
monthly increments. If there are no quotes for a particular contract month out along the curve, that position
contains a blank entry, so that all adjacent entries are equidistant in delivery month from the left of the data.

This kind of curve matrix is particularly useful in risk management calculations for Value at Risk (VAR) type
models.

Create the Curve Matrix

1. Enter the MIM symbol NG and select “Enter”.
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2. From the MIMIC menu bar select Tools>Curve Matrix. The following window shows the Curve Matrix
tool with date and file entries:

Enter the following information into the fields so that your entries match the graphic below. For a
detailed description of the fields, please see the chapter on the “Curve Matrix Too!” in the MIMIC Training
Guide.

=T

Relation: [NG

Wiarking Directory: Iu::ﬁ.limﬁmimic

Save Relatiohs Az Isample1 oY

Save Values As: Isamplez.csv

Start Cortract [200301

bbb b b

[,
End Cortract:  [200308 g

Start | Cloze | Conzole |

3. Selecting the “Start” button initiates a procedure to create the files directly from the MIM database. If the
user has selected a long date range or all data for a particular contract, the server may take some time to

generate the files. The line “Curve Matrix Complete” in the progress console tells you that the procedure
has finished.

4. To view the results, go to the working directory (c:\lim\mimic) and open the two files “samplel.csv” and
“sample2.csv” (these files can be opened in Excel). The following graphics show portions of the files:

Samplel.csv (Shows the NG contract names)


http://customers.lim.com/pdfdocs/mimic_training_4.pdf
http://customers.lim.com/pdfdocs/mimic_training_4.pdf
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A B £ 0 E F G H [ J K L

1-Jan-03[NG_2003G [NG_2003H |NG_2003/ (G _J003K (G_20030T FG_Z0030 |[HE_20030 |HE_21030 FG_J003% | HG_2003% NG_20042
2-Jan-03|NG_2003G |NG_2003H |NG_2003] NG_2003K MG_20030 NG_2003N [NG_20030 |NG_2003U NG_2003% NG_2003% NG_20037
3-Jan-03 NG_20036 |WE_2005H (NG 20030 NG_2003K ME_20030 NG_2003N [ME_20030 NG 20030 NG_2003W NG_2003% NG_20037
B-Jan-03|NG_Z003G [NG_2Z003H |NG_2003) NG 003K NG_20030 NG_2003M [NG_2103Q [NG_ZI03U NG 2003V NG 20038 NG_20037
7-Jan-03|NG_2003G |NG_2003H [NG_2003] MNG_2003K MG_200I0 MNG_2003M [NG_20030 |NG_2003U NG_2003 NG_2003% MNG_20037
B-Jan-03 KNG_20036 |NE_2005H (NG 20030 NG 2003k ME_ 20030 NG _2003N (MG 20030 NG 20030 NG_2003% NG_2003% NG_20037
B-Jan-03[NG_2003G [NG_2003H |NG_2003) MG 2003K MNG_2003M NG_Z003M [NG_21030 [NG_21030 NG_2003 NG 20038 NG_20037
10-Jan-03|NG_2003G |NG_2003H [NG_2003) MG_2003K NC_20030 MG_2003M |MG_20030 [NG_2003U NG_2003 NG_2003% NG_20032
13-Jan-03|NG_2003G |NG_2003H [NG_2003) NG_2003K _NG_2003M NG_2003N |NG_2003Q [NG_2003U NG_2003v NG_2003% NG_20032
14-Jan-03|NE_Z0036 [NG_Z003H |[NG_2003) MG_J003K NG_20030 NG_2003M [NG_20030 [NG_2003U NG_2003V NG 20038 NG_20037
[ 1] 15-Jan-03|NG_20035 |HG_2003H |NG_2003) NG_2003K NG_20030 NG_2003N |NG_20030 [MG_2003U NG_2003 HG_2003¥ NG_20037
|12 | 16-Jan-03|NG_20036 |NG_2003H |NG_2003) NG_2003K NG_20030 NG_2003N |WNG_20030 | NG_20030 NG_2003Y NG_2003K NG_2003Z
(13| 17-Jan-03|NG_Z003G |[NG_2003H |NG_2003) NG_J003K NG_Z003M NG_Z003N |NG_20030 |NG_2103U NG_7003W HG_2003% NG_20037
[ 14| 20-Jan-03|NG_2003G |NG_2003H |NG_2003] NG _2003K NG _20030 NG_2003N |NG_20030 |NG_2003U NG_2003Y NG 2003 MG_2003Z
|16 | 21-Jan-03|NG_20056 |NG_2003H [NG_20030 NG_2003K NG_20030 NG_2003N |WNG_20030 |NG_20030 NG_2003W NG_2003K NG_2003Z
(16| 22-Jan-03|NG_Z003G [NG_2003H [NG_2003) NG _2003K NG_20030 MG 2003N |NG_Z003Q [NG_P003U NG 2003W NG 2Z003% NG 20032
|17 | 23-Jan-03|NG_2003G |NG_2003H |NG_2003) NG_2003K NG_20030 NG_2003N |WG_20030 |NG_2003U NG_2003Y NG_2003X MG_2003Z
i 24-Jan-03|NG_Z2003G |WG_Z003H |NG_2003J MNG_2003K MG_20030M MNG_2003M (WG_20030 KNG_Z003U NG_2003% MG_2003% MNG_2003Z
(19 27-Jan-03|NG_Z003G [NG_Z105H [NG_Z003) MG _2003K NG_20030 MG _2003N |NG_2003Q [NG_Z003U NG_2003W NG_Z003X NG_20032
20/ 28-Jan-03|NG_20035 |HG_2003H |NG_2003) NG_2003K MNG_20030 NG_200IN |NG_20030 |MG_2003U NG_2003W HG_2003¥ NG_20037
21| 20-Jan-03 |G 20036 NG 2003H (MG 2003 NG 2003k NG 200304 NG 20030 |WG 20036 (NG 20030 NG 2003 NG 2003% NG 20032

Sample2.csv (Shows the values of the NG futures contracts)

E] sample2.cow

A B G ] E F G H I J K L
1-dan-03 % * ? ? 7 @ ? @ @ 7 7
2-Jan-03 5281 §.131 4.821 4.691 4.666 4,581 4.685 4.651 4646 4.7 4921
3-Jan-03 5.344 527 4.945 4.735 4.7T55 4.765 4.765 4.728 4.723 4. 858 4.993
G-lan-03 4.5335 4.87 471 4,633 4608 4623 4628 4 608 4 613 4.753 4.893
T-lan-03 BT 5.047 4875 4755 472 4735 474 4715 4. T16 4 855 4995

d-Jan-03 5.161 5111 4933 4313 4.763 4775 473 475 4745 4875 5005
9-Jan-03 b.304 5 228 5.02% 4.304 4854 4556 4,856 4816 481 4941 507
10-Jan-03 £.143 5.068 4473 4.753 4.711 4.713 4.729 4.694 4683 4.824 4.953
13-Jan-03 5.251 5.172 4.93 4.802 4.752 4.758 4.768 4.729 4.723 4 846 4.953
14-Jan-03 5.107 5.055 4858 4756 4718 4.TH 4734 4 699 4 699 4 827 4942

15-Jan-03 543 5.355 5.067 4912 4382 4 562 4 862 4822 4812 449345 5045

16-lan-03 k45 h &03 RN A (18 4 955 4 955 4 954 44 4 549 ] A1
17-Jan-03 b.536 5503 5143 4.958 4.903 4.903 4.903 4853 4 844 44973 5083
20-Jan-03 7 T T 7 7 7 4 7 7 L4 L4

21-Jan-03 5.433 5.432 5127 4945 4852 4.897 4893 4848 4843 4953 5063
22-Jan-03 5.673 5608 5.233 5013 4.953 4955 4953 4905 4. 895 PRI 5118

23-Jan-03 5.458 5475 5435 4833 43571 4874 48TA 4835 483 4952 5062
24-Jan-93 &84 A 80 4488 4838 482 4828 4708 4TEE 4905 SMG
27-Jan-03 5396 5.231 43965 473 4735 4738 4.7T4[ 4708 4705 483 45
28-Jan-03 5444 5350 5 481 4748 aTde|  4T44[  4T07| 4707 4832 4988
29-Jan-03 b &6 b 624 5234 4965 4879 44578 4 854 48180 4814 4,829 8.034

S B e e R R AR

Note that the question marks indicate a holiday where no trading takes place.

New Date Ranges

LR INT3

You can now choose “1 Day”, “2 Days” or “1 Week” from the Changer Period pull-down menu from
MIMIC. Please see the graphic below:
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Start Date End Date
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Reorganized User Preferences Dialog

The User Preferences now has a new format for the dialog window. Select the User Preferences from the
Options menu on the MIMIC menu bar. The graphic below shows the new dialog:

Wotons x|

] e ckilesn Tk Dalal FriF Dl:lhl:ﬂs] Desmup.rEm::ell Cha{ ull I

Diste iormat: iy
[ Include Muvarsne of vearly data
[ Lock Unitz Of Meszurs by dadsut.
[ Alvwrpa force 7 day trading patter

[+ L= S00x600 pixel moce

Save graphics a5 IEMP = I
Fourd miode: IHaII’ Up 7 I

[%].3 I Cance| |
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Round Mode

In the User Preferences dialog (from the MIMIC menu bar select Options>User Preferences), under the
General tab, there is a new feature called “Round Mode”. The round mode determines how MIMIC will treat
rounding when the user selects a precision for the series that is less than the number of decimals in the value
returned (i.e. precision selected is 2 decimals, the number is 3 or more decimals).

In such cases, the user can now specify the rounding technique used by choosing between 3 alternatives:

1. Round “half even” (the default) will round any trailing 5 up or down to the nearest even number (i.e.
if the decimal precision is two decimals and the number to be rounded is 2.345, the calculation rounds
down to the neatrest even value at 2.34, whereas if the number to be rounded is 2.355, the calculation
rounds up to the nearest even value at 2.30.)

2. Round “half up” will always round the trailing 5 up.

3. Round “half down” will always round the trailing 5 down.

Look and Feel

Change the look of your window display by choosing a listing in the “Look and Feel” submenu.

P MIMIC [nysez10]

Fil= Edit ‘iew | Options Tools Help

[ Mewe | Zolor Print = Brirt
Mixed Case Symbals

Ikl I Formula I

Server Config
aots Acdd to

Izt Preferences

Zolor Configuration

Axis Fonk

Windows
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Release 2.1.3

Print Options

The Options menu has a new tab: “Print Options”. To access the Options menu, select “Options” from
the MIMIC menu bar. Select the “Print Options” tab to set a table to print in either landscape or portrait
orientation.

x

7OmpOta | ScreenSize | Defa chart Ortigns | Grapiics Fle Fomat
ri DesktopEscel | Units Lock

Ciriesation
i Lardzcape
& Porirai
These options are for table prictng onky .

il | Cancel |

Release 2.1.2

Weekly and Quarterly Averages

In addition to monthly averages, MIMIC is now able to chart weekly and quarterly averages. Just make your
selection from the Time Units pull-down window.
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The weekly average gives you a weekly average of values in the date range. For 5 day trade pattern data, the
weekly average values are returned every day of the week if you select “daily” execution units or once a week
b

on Fridays if you select “weekly
Friday.

execution units. The weekly average is a 5 day average — Monday through

For a seven day trade pattern series, a seven day average from Monday to Sunday is returned every day of the
week if you select “daily” execution units or once a week on Saturdays if you select “weekly” execution units.

The default weekly average calculation can be changed using the missing data NaNs option to address any
missing data. If you prefer to return weekly average results on a weekly basis on a different day of the week
(other than Friday) or if you want to calculate the average differently at weekends rather than during the week
or over a different start and end day than Monday to Friday (or Monday to Sunday), please ask for advice
from the LIM customer support team.

The quarterly average shows the average of values during the current quarter returned on a daily basis if the
execution units are set to “daily”’. The results will show once a quarter on the last day of the quarter if you
choose “quarterly” execution units.
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Release 2.1.1

New Graphical User Interface (GUI)

The new interface design is more consolidated and easier to read because the main data types (seties, formula,
curve) each have their own tab and some details are now accessed via a button instead of displaying on the
main screen (e.g. “Edit Chart Stats” — the statistic choices). Also note that the description field is wider
allowing more room for editing and better utilization of the space.

Upon opening MIMIC, the display or Configuration Window will appear as illustrated in the graphic below:
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The Data Builder Area
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The Configuration Window is divided into two main areas: the Worksheet area and the Data Builder area.

By selecting the icons for Series, Formula or Curve the Data Builder area of the Configuration Window now
changes to show only the information pertinent to building the selected format.

For example, the following graphics show the display when the Series, Formula and Curve icons are selected.



MIMIC PRODUCT NEWS | 59

Creating a Series

The following example shows the display when the Series icon is selected.

B MIMIC - gui_bsochiie_back. lic
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Creating a Formula

When the Formula icon is selected only the formula information displays in the Data Builder.

B MIMIC - qui_biochue_back.lic
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Creating a Curve

The following example demonstrates the Data Builder display when the Curve icon is selected.
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Edit Chart Stats - Statistic Choices

The statistic choices are now available from the “Edit Chart Stats” button. (Previously the statistic choices

were available directly from the Data Builder display area.) This allows for better usage of the Data Builder
display area.
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When the “Edit Chart Stats” button is selected the user sees the following statistic choices: “Max”, “Min”,
“Average”, “Last”, “Std Dev” and “Apply to All Items”.

Chart 3tats

™ average
[ Lest
[ =td Dev

[T apply to &l terns

o |
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Y 4 Worksheet.

Hot Keys

The following hot keys are now available from the top menu bar in MIMIC:

ALT+F File
ALT+E Edit
ALT+V View
ALT+O0 Option

Under the File menu are the following hot keys:

ALT+N New Worksheet
ALT+L Load Worksheet
ALT+S Save Worksheet

Under the Edit menu are the following hot keys:

ALT+R Remove Item
ALT+A Add New Item
ALT+l Insert New ltem
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The “Apply to All Items” selection allows the user to apply the settings to other rows in the
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Refresh Button

Use the “Refresh Button” in the Chart and Table areas to update the data being viewed. This is useful when
working with intra-day type data where the MIM database is being updated frequently and the chart or table is
not dynamic to this new data.

(I =loxi
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Pre-Calculated Continuation Series in MIMIC

We have now distributed pre-calculated continuations for the energy futures data to MIMs. The data resides
in the “Continuous” folders under each of the following contracts:

o CL — 24 month seties
® NG - 24 month series
e HU - 12 month series
® HO - 18 month series
e FB - 12 month series

e P — 12 month seties

There ate two types of continuous data available:



1.
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“N” Month Out Continuation Seties

The folder contains relations such as CL._02, CL._03 out to CL_24 which represent the ond through the
24™ month out continuation series with rollover set at “expiration date”.

These series are provided as pre-calculated MIM relations (although they can be custom built using
the MIMIC “Adjust Contract” feature that allows you complete control over rollover data and rollover
policy).

The advantage of having the series set up as relations is that they can be more easily referenced by the
APT’s or in a spreadsheet without using an expression. Also, because the series is pre-calculated, it will be
returned to an application more quickly.

Continuous Calendar Month Series

Continuous folders also contain "Monthly" Continuation series that ate pre-calculated. These use futures
contract month letters to identify the month, so that:

CL_F = January Crude
CL_G = February

CL_H = March
CL_J = April
CL_K = May
CL_M = June
CL_N = July
CL_Q = August

CL_U = September
CL_V = October

CL_X = November
CL_Z = December

For each month, the series represents a continuous nearby contract for that delivery month. CL_F is
January Crude nearby — a series that always looks for the nearest January crude contract etc.
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