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XMIM Product News

Introduction

XMIM is a software package for evaluating trade opportunities designed with a near English interface for
easily constructing queries about historical data.

This document illustrates the enhancements made to the XMIM software for the latest releases. For details
on bug fixes and a complete list of all changes, please see the XMIM Release Notes . For instructions on using
the XMIM software, see the following guides: XMIM Energy Training Guide and XMIM Financial Training
Guide as well as the XMIM User Guide , and the Profit/ Loss User Guide for details on constructing profit/loss
queries.


http://customers.lim.com/download/xmimrel.html
http://customers.lim.com/pdfdocs/xmim101e6x.pdf
http://customers.lim.com/pdfdocs/xmim101m6x.pdf
http://customers.lim.com/pdfdocs/xmim101m6x.pdf
http://customers.lim.com/pdfdocs/xmimuser6x.pdf
http://customers.lim.com/pdfdocs/profit_loss6x.pdf
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Release 6.0.6

Creating a New Job

The following details the steps involved in creating a new job:

Save Query

The Jobs feature requires saved queries from XMIM as input. The first step in creating a job is to create a
query then save the query as a job by selecting File>Save as Job from the menu bar. The first time a query
is saved, it needs to be assigned a place to reside and a file name. For this example, name this query NG af t er
2001.

P Any reference to the filename in the resulting emailed query will contain plus signs instead of
Y 4 spaces.

Enter a Job Name

Once the query is saved, the next window prompts you to enter the name of the job. This window
automatically uses the file name previously entered as the query name for the name of the job. This name can

be edited.

Below the Job Name ficld, Job Options may be modifed. Under Graph Options, you may choose to
include the graph in the email body and to attach the graph in the email as a .jpeg file. Under Report
Options, you may choose to include the report results in the email, attach the report results to the email as

a .csv file, and to show the query syntax in the report along with the results. If you choose to show the query
in your report, we suggest that you also choose to show the %exec options and thereby communicate your
settings. After the job has been named, select the Next>> button.

Enter a File Name

The job will need the saved query file name. The query file name is automatically added to the Files to
Process list. Additional saved queries can be added to the job by selecting the file from the "Browse" button.
Use the "Add" button to include this query in the list. Select Next>> to continue entering the job.

Enter an Email Address or Printer

Output from the job can be emailed to any email address. To enter multiple email addresses, enter a space
separated list of email addresses.
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The output can also be sent to a printer by entering the printer name.

£
This printer must be set up on the MIM server.

Once you have entered the email address(es) and/or printer(s), select Next>>.

Filter Results

The Filter option provides an opportunity for a job to act as an alert for trading events. Using the filter,

the job will return the output from a query only if the results from the query show that the trading event
condition occurred yesterday. Each day the query will be run, and if the event described in the query has
occurred, the results will be emailed to the user as notification of an opportunity. For example, a user might
only want Jobs to email if their favorite stock made a new 52 week high yesterday. The query below returns
dates when the condition, that IBM has made a new 52 week high yesterday, has occurred.

SHOW
1: High: High of AI.IBMNYSE
WHEN
H gh of GI1.IBMNYSE is nore than 52 week highest of H gh of GI.1BMNYSE 1 day ago

Using the "filter” window in Jobs, select "Return results only if the condition is met" and set "Filter Output
using Symbol" to GILIBM.NYSE. When Jobs runs this query it checks to see if the dates resulting from the
query include yesterday's date, (Last_data_date) for GILIBM.NYSE. If thelast_data_date is included, then the
query output is emailed or printed as you determine in setting up the job. If you wish for the output of the
query to emailed or printed each day then select "Return results each time job is run".

Schedule the Job

Select the days and times you would like for the job to be run. If you want to only run on specific days of
the week, un-check the "Everyday" option to access the days of the week. Select the hours and minutes you
would like to schedule the job. You can run the job at multiple times if desired. The default is 12:00am but
this can be deselected from the Hours and Minutes tables and changed to another hour and minute.

Select Finish to complete the Save as Job function. The Cancel button can be used to discard all changes at
any time.
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Release 6.0.4

This release also contains bug fixes. Please see the XMIM Release Notes for more information.

Select Index Constituents

The Select Index Constituents feature allows you to create a LET statement that ranges over a selected
constituent list for a specified time period (current list, a specific date, date range, or over all the dates
provided for the index constituent). A sampling of the index constituent categories includes: Dow 30,
NASDAQ 100, Russell 1000, Russell 2000, Russell 3000, Standard and Poors 100, Standard and Poors 400,
Standard and Poors 500, Standard and Poors 600, and Standard and Poors 1500.

To create a LET statement using a constituent list, open the LET window by selecting Tools>LET from
the menu bar or select the LET |4 button from the toolbar. In the LET window, check the radial button for
Select Index Constituents.

In order to have the Select Constituent List pane, you must run MIM server
version 4.6.31 or higher and have access to one of the equity datasets that are
compliant for this feature. Please contact a LIM Sales Representative for details on
the equity datasets available.

If you are not running the MIM server version 4.6.31 or higher you can still use the
Select Index Constituents feature but you will not have the options in the Select
Constituent List pane. The Select Index Constituent feature will range over the
current index constituents as of that day.

Options In the Select Constituent List pane include:

® Current list - ranges over the current index constituents as of that day

® List for a specific date - ranges over the constituent list on that specific date

® List for a date range - ranges over the constituent list during a date range

® Complete historical list - ranges over all the constituents of the index throughout
history



http://customers.lim.com/download/xmimrel.html
mailto: sales@lim.com
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Server/Data Requirements Met

The following shows the LET window with the Select Index Constituents radial selected:

Let

Finalize

5

Fun query on multiple symbols

() Create a list of Symbols
{1 Use a File Containing Symboals

() Select a database category

(%) Select index; constituents

Assign Wariable bo comples: statement

() Attribute

Range Ower Values
() Range

Cuery My Cwn Daka

Select Index

Seties Yariable: =

Select Constituent Lisk

() Current list

() List Far & specific date I:I E
(3 List For & date range I:I E ko I:I E

() Complete historical list

() File
Rank Results l [ Filter Results ] Max # of iterations |:|
[ [0]'4 ] [ Cancel ]
< This example is running the MIM server version 4.6.31 or higher and is accessing one of the

y equity datasets.
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To use this feature, enter a variable name in the Series Variable field then select the Index button. From the
Index Browser list select a constituent category. The following shows the Index Browser window:

Index Browser @

Specified Index Configuration

Description: DOW.dow3d

Specify Indices

ACTION AvallABLE IMDICES AN QR MOT

Indices:  |DOW.dow30 by [ @D ] [ @ ] [@ ] 2

| &

(04 ] ’ Cancel

© You can combine, intersect or exclude indices using the AND @, OR @ or NOT @ buttons.

To use this feature, select an indice from the list that select the AND, OR or NOT button and
choose another indice from the list. Use the Delete a button to remove a selection if needed.

For example, let's create a LET statement that ranges over the current index constituent list for the Standard
and Poors 400. First, enter the variable name @t ock then select the Index button and choose sp400 (for the
Standard and Poors 400) from the Indices list. Select the OK button to close the Index Browser window.

® Notice that the Index button is now "Specified Indices" in red to show that a selection was
V.4 made.

From the Select Constituent List pane, ensure that the radial for Current List is selected. Select the OK
button to close the LET window.
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Let E]

Fun query on multiple symbaols Select Index
Create a list of Symbal
@) G D e HBe el Series Variable: @stock = | Specified Indices I
") Use a File Containing Symbols @stock =  DOW.dow30

O Select a database category Select Constitusnt Lisk

(%) Current list

(73 List For & specific date I:I E
Assign Yariable to comples statement
e YR— | e

) Complete historical list

(%) Select index constituents

Range Ower Values

) Range

Query My Own Data

) File

Rank Results ] [ Filter Results ] Iax # of iterations I:I

[ o [ coa ]

The following shows the resulting LET statement:

LET
fztock = HTITP "indexrindex=spd00sver=lsfromdate=currentstodate=current”

Next, enter your SHOW WHEN statement in the Edit window. For this example, show each stock in the
Standard and Poors 400 when the date is within one week.

LET
[@ztock = HTTP "indexzindex=zpdllsver=lsfromdate=currentstodate=scurrent’”

SHOW
1l: [Estock
THEN
Date iz within 1 week

Select the Report [E] button to see the results. Each stock in the Standard and Poors 400 is displayed by
CUSIP showing the closing price for the date range supplied.
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The following shows the first CUSIP entry in the Report:

Let vari abl e val ues:
@tock = CUSIP. 00088630

Dat e Day 1

02/ 12/ 2008 Tue 13. 9400
02/13/2008 \Wed 13. 9800
02/ 14/ 2008 Thu 13. 7900
02/ 15/ 2008 Fri 13. 6800
Avg 13. 8475

AvgPos 13. 8475

AvgNeg NaN

Pct Pos 100. 0000

Pct Neg 0. 0000

Maxi mum 13. 9800

M ni mum 13. 6800

St dDev 0.1384

ZSt at 100. 0443

Vari ance 0. 0192
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The following shows the LET window with the Select Index Constituents radial selected:

Finalize

Fun gquery on mulkiple symbals

() Create a list of Symbals
(") Use a File Containing Symbals

() Select a database category

() Select index constituents

Bssign Variable to complex skatement

() Attribute
Range Cver Yalues
() Range

Query My Own Data

) File

Select Index

Series Yariahle:

mmskock

- (o]

[ Fank Results ] [ Filter Results ] Max # of iterations I:I

o |[ o |

This example is not running a MIM server version 4.6.31 or higher therefore the Select
Constituent pane is not included.

When you run MIM server version 4.6.31 or higher and have one of the equity datasets that are
© compliant for this feature you can access the options In the Select Constituent List pane that

include:

® Current list - ranges over the current index constituents as of that day

® List for a specific date - ranges over the constituent list on that specific date

® List for a date range - ranges over the constituent list during a date range

e Complete historical list - ranges over all the constituents of the index thoughout history



10 | XMIM PRODUCT NEWS

With this configuration, the user can range over the current index constituents as of that day. To do this, enter
a variable name in the Series Variable ficld then select the Index button. From the Index Browser list select
a constituent category. The following shows the choices in the Index Browser window:

Index Browser

Do lones
Masdag

Russell
Standard&Poors

Ik ] ’ Cancel
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For example, let's create a LET statement that ranges over the current index constituent list for the Standard
and Poors 400. First, enter the variable name @t ock then select the Index button. Open the Standard and
Poors folder and select Index_SP400 (for the Standard and Poors 400), then select the OK button.

Fun gquery on mulkiple symbals Select Index

Create a list of Symbal
O Create alist of Symbols Seties Variable: @skock = | Inde:_SP400 I

() Use a File Containing Symbols

() Select a database category
() Select index constituents

Bzsign Variable ko comples skakement

() Attribute

Fange Cver Yalues
() Range

Query My Own Data

() File [ Rank Resulks ] [ Filter Resulks ] Maz # of iterations I:I

o [ ool |

The following shows the resulting LET statement:

LET
@tock = | ndex_SP400

Next, enter your SHOW WHEN statement in the Edit window. For this example, show each stock in the
Standard and Poors 400 when the date is within one week.

LET
@tock = | ndex_SP400

SHOW
1: @tock
WHEN
Date is within 1 week

Select the Report [E] button to see the results. Each stock in the Standard and Poors 400 is displayed by
CUSIP showing the closing price for the date range supplied.
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The following shows the first CUSIP entry in the Report:

Let vari abl e val ues:
@tock = CUSIP. 00088630

Dat e Day 1

02/ 12/ 2008 Tue 13. 9400
02/ 13/ 2008 Wed 13. 9800
02/ 14/ 2008 Thu 13. 7900
02/ 15/ 2008 Fri 13. 6800
Avg 13. 8475

AvgPos 13. 8475

AvgNeg NaN

Pct Pos 100. 0000

Pct Neg 0. 0000

Maxi mum 13. 9800

M ni mum 13. 6800

St dDev 0.1384

ZSt at 100. 0443

Vari ance 0. 0192

Save Temporary Revisions with Local History

Now temporary versions of query edits are saved in the View Local History Revisions window accessible
from Tools>Local History in the XMIM menu bar.

Here's how it works. Make changes to your query then process the query by running a Report or Chart. At
this point, a temporary version is saved in the Local History window. To view the temporary saved versions,
select Tools>Local History from the XMIM menu bar. In the View Local History Revisions window
select a query using the date and time stamp. View the contents of the query in the Revision Content pane.
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When you find the query version you want, select the Restore button to restore the query in the XMIM Edit
window.

View Local History Revisions [$_<|

List of Rewvisions

20071139 159:36:26:143 ~
2007119 19368862 B
20071139 15:4:0:380

20071139 15345203

20071139 14:43:0:985

2007119 1442200645

20071139

20071139 14:41:39:35

2007113 14:32:40:509 =
20071139 14:31:56:445

2007113 143127538

20071139 1430017542 »

Rervision Conkent

AHOW
1: Close of DELL
WHEDN
Date iz within 1 wear

[ Restore l ’ Cancel ]

The User Preferences window (Options>User Preferences) has a new Local History
Revisions pane that allows you to specify how large the local history directory can get before
files are removed from the directory. You have the option of specifying 1 to 5 MB.

Local History Revisions

Max space allowed in Local History directary: 1 ME

4
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Enhanced Reporting

With this release, when you select the Report [E] button you will be asked if you want to turn on Enhanced
Reporting, This enhancement allows you to view your reports with different formats. Please see the XMIM
User Guide for details on usage.

The report formats include:

® Standard Report
® Tab Report

® Text Report

® One Table Report
® By Date Report

® (lassic Report - available when Use Enhanced Reporting is unchecked in the User Preferences window.

Standard Report

This is the default setting. The results are separated by attribute and are formatted within separate tables.
Features of the Standard Report format include:

Tablular format
Separate Results
Sortable columns

Movable columns

Collapsible headings

For example, for the query:

LET
@ylList = 1BM DELL, MSFT

SHOW
t+1: percent_nove fromtoday to 1 day later of @List
t+2: percent_nove fromtoday to 2 days later of @List
t+3: percent_nove fromtoday to 3 days later of @List
WHEN
# Cross bel ow 50-day Movi ng Aver age

@W¥Li st crosses bel ow 50 day average of @wLi st
AND
Date is 2008


http://customers.lim.com/pdfdocs/xmimuser6x.pdf#Analyzing_Your_Research_Results
http://customers.lim.com/pdfdocs/xmimuser6x.pdf#Analyzing_Your_Research_Results
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The results display as follows in the Standard Report format:

Format
I_[-] Heading |:
LeEC wariahle walue=:
aMyLisk = 1EM
Dake Day t+1 E+2 t+3
01/25§2008  |Fri 0.4401 1.5117 1.0511
02/05§2008  [Tue -1.3616 -2,5519 -1, 6665
021942008 |Tue 2.7143 1.3331 29233
3 Qccurences
l_[-] Heading
LeEC wariahle walues:
aMyLisk = DELL
Dake Day t+1 E+2 t+3
031942008  |wed 2.5628 2.5628 5.3819
03/27j2008  [Thu 0.7191 23112 4.4171
04/04§2008  [Fri -1.5361 Mald Mak
3 Qccurences
| [-] Heading o
LeEC wariahle walues:
GMyLiskt = MEFT
Dake Day t+1 b+2 E+3
01/04§2008  [Fri 0.6690 -2.7051 0.1745
1 Qrcurences
Skatistic olumn 1 alumn olumn 3
w
’ Dismiss ] [ Save ] ’ Paste To Excel ] ’ Print ]
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Tabs Report

The report results are separated onto Block, Summary and Attribute tabs. Select the query block you would
like to view then select the tab for the specific attribute results. This report view includes the heading field
and the summary results specific to the selected attribute. The Summary tab includes the summary results for
the entire query.

Features of the Tabs Report format include:

® Multiple results organized by tab; not all in one page
® Summary tab combines data from different reports
® Sortable columns

® Movable columns

® Collapsible heading

® Tabs are named with variable value

For example, for the query:

LET
@wylList = 1BM DELL, MSFT

SHOW
t+1: percent_nove fromtoday to 1 day later of @List
t+2: percent_nove fromtoday to 2 days |later of @List
t+3: percent_nove fromtoday to 3 days |later of @List
WHEN
# Cross bel ow 50-day Moving Aver age

@4Li st crosses bel ow 50 day average of @wlLi st
AND
Date is 2008
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The results display as follows using the Tabs Report format:

=S

Farmak

{I6M || DELL | MSFT || Summary

[-] Heading

Let wvariable wvalues:

AMyList = IEM

Date Day [+1 +2 [+3
01jz5/z005  |Fri 0.4401 1.5117 1.06811
Nzf0sfz008  |[Tue -1.3616 -2.,5519 -1.6663
nzf19fz008  |Tue 2.7143 1.8381 29235
3 OCccurences

[ Dismiss ][ Save H Paste To Excel H Prink ]

Text Report

The Text Report format displays the report results on one page in a text format. The results are separated by
attribute.

Features of the Text Report format include:

® Column Headers are not all right justified

® Columns format more precisely than in the Classic Report format

For example, for the query:

LET
@yList = IBM DELL, MSFT

SHOW
t+1: percent_nove fromtoday to 1 day |later of @List
t+2: percent_nove fromtoday to 2 days |later of @List
t+3: percent_nove fromtoday to 3 days later of @List
WHEN
# Cross bel ow 50-day Mboving Aver age

@WLi st crosses bel ow 50 day average of @WLi st
AND
Date is 2008
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The results display as follows using the Text Report format:

Format
et warisble wvalues: b |
AMyList = IEN
Date Day t+1 t+2 t+3
01/2Z5/2008 Fri 0.4401 1.5117 1.0811
0z/05/2008 Tue -1.3616 -2.5519 -1.6663
0z/12/2008 Tue 2.7143 1.83581 2.9238
3 COccurences
Let wvarisble wvalues:
[MyList = DELL
Date Day T+l t+2 T+3
03/19/2008 Med 2.5628 MNal Mall
1 Occurences
Let warisble walues:
AMyList = MSFT
Date Day t+1 42 t+3
01/04/2008 Fri 0.66390 —-2.7051 o.1745
1 Ccocurences
w
Dismiss H Save H Paste Tao Excel H Prink ]
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Report and summary results are listed together in a single table format. Results are separated by attribute.

Features of the One Table Report format include:

o All results in one table

o All results in one table allows for easy pasting into Excel

For example, for the query:

LET
@uList = 1BM DELL, MSFT

SHOW
t+1: percent_nove fromtoday to 1 day |later of @List
t+2: percent_nove fromtoday to 2 days later of @List

t+3: percent_nove fromtoday to 3 days later of @List
WHEN

# Cross bel ow 50-day Movi ng Average

@WLi st crosses bel ow 50 day average of @wLi st
AND

Date is 2008
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The results display as follows using the One Table Report format:

Farmak
Let wariable ...

Dake Dy t+1 [+2 [+3
01)25/2005 Fri 0.4401 1.5117 1.0811
0z/05/2005 Tue -1.3616 -2,5519 -1.6663
0z 192005 Tue 2.7143 1.5381 2.9235

3 Dcourences

Let wariable ...

Date Day L+1 [+2 [+3
03192005 Wiy ed 25628 25628 5.35819
032712005 Thu 07191 2.3112 4.4171
04042005 Fri -1.5361 Mah Mal

3 Dcourences

Let wariable ...
Date Day L+1 [+2 [+3
01/04/2005 Fri 0.6e90 -2.7051 0.1745

1 Dccurences

Dismiss ][ Save H Paste To Excel H Prink ]
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By Date Report

Use this report format when you have a query that contains a LET statement. The report outputs the results
onto Block and Col (Column) tabs. Select the Block and Col tabs to display the attributes grouped together by
date with their summary statistics.

Features of the By Date Report format include:

Data is combined from various results and organized by date
Multiple columns in a SHOW statement results in multiple column tabs
Sortable columns

Movable columns

Collapsible heading

For example, for the query:

LET
@wylList = 1BM DELL, MSFT

SHOW
t+1: percent_nove fromtoday to 1 day |later of @List
t+2: percent_nove fromtoday to 2 days |later of @List
t+3: percent_nove fromtoday to 3 days |later of @List
VHEN
# Cross bel ow 50-day Movi ng Aver age

@W¥Li st crosses bel ow 50 day average of @WLi st
AND
Date is 2008
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The results display as follows using the By Date Report format:

Farmak

{Block 1}

cal 1 | calz | col 3|

[-]1Heading

12 Date IEM DELL MSFT Skatistics
01/04/2008 0.6690
01/25/2008 0.4401
02/05/2008 -1.3616
02/19/2003 2.7143
03/19/2003 2.5628
03/27/2008 0.7191
04/04/2003 -1.5361

[ Dismiss ][ Save H Paste To Excel H Prink ]

Classic Report Format

If you do not turn on the Enhanced Reporting (Enhanced Reporting option is unchecked in the User
Preferences window) then the reports will have the Classic Report format. The Classic Report format displays
the results in a tabular format using the report options set in the Execute Options and User Preferences
windows.

For example, create the following query. This query shows the historical bar chart for IBM stock and the daily
range associated with the stock for each day within the last year of trading,

Query:

SHOW
1: BAR of IBM
2: High of IBM- Low of |IBM
WHEN
Date is within 1 year

After creating the following query, select the Report [ button.
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The Report window displays and the report will be in the Classic Report format:

=S

| Date Day 1 2 "
03/02/2006 Thu 79 5500 a0. 2100 79,5400 79,9400 0.&700
na/03/2006 Fri 79,5100 a0.8300 79,5100 79,9600 1.3200
03/068/20068 Mon 79,9100 0. 6400 79,9000 G0. 0000 0.7400
03/07/2006 Tue S0.0100 0. 7900 79,8600 g0. 2900 0.9300
03/08/2006 Wed S0, 2500 Gl.a000 go.2500 G1.1400 1.3500
03/09/2006 Thu §1. 2600 §1.9500 go.a800o0 Gl.0z200 1.1800
03/10/2006 Fri 81.0300 g2. 2500 gl.0300 g1. 5700 1.2200
03/13/2006 Mon 81. 5600 gz2.4000 81.4500 81.9300 0.95800
03/14/2006 Tue 81.5100 gz2.9900 81.4700 gz2.8800 1. 5200
03/15/2006 Wed S2.6500 83. 7600 g2.6400 83,3800 1.1200 b
[ Disrniss ” Prink H Save ][ Paste To Excel
Print All and Save All

For the report results that have multiple tabs, you may print all or save all the reports. You may also print or
save just the current tab that is displayed.

To print all the reports select the Print button, then choose All Tabs to print the information in each tab. To
print only the currently displayed tab, select Current Tab.

Print Options D__<|

j‘) (& 8l Tahs () Current Tah

[ K H Cancel ]

Respectively, you can save all the reports. Select the Save button, then choose All Tabs from the Save
Options dialog. To save only the currently displayed tab, select Current Tab.

Save Options @
J;) (® &l Tabs ) Current Tah

[ K, H Cancel ]
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Access MarketHistory.com

Launch the MarketHistory.com website by selecting Tools>MarketHistory.com from the XMIM menu bar.
MarketHistory.com provides subscribers with trading ideas they can't get anywhere else for US and global
stocks, commodities, bond, and international currency markets. MarketHistory.com's ideas are based on
quantitative analysis of market events using history to show how the markets respond to those events. This
event-based analysis is made possible by the powerful, patented technology and extensive historical database
provided by LIM's Market Information Machine (MIM).

XMIM [aussm19:6400]
File Edit Templates Options W= Help

NS Jl o, B

EI Cuery Builder \M ¥MIM Jobs

My Queries ¢
AW
Add Query Block.  »

Initialize
Finalize
LET

Select Index

Local Hiskory

MarketHistary . com

Display the Online Catalog

In the User Preferences window (select Options>User Preferences from the menu bar) there is the
Online Catalog Config pane where you can specify whether you want to include the Online Catalog in your
browser window.

Use the Online Catalog to view the available data selections. Contact your local Account Representative or
sales@lim.com to order additional datasets.

Undo and Redo Commands

You can undo and redo your query entries using the Undo/Redo commands listed in the Edit menu or use
the key combinations Cttl+Z to undo an entry and Ctrl+Y to redo an entry. Works character by character or
if you delete a whole line you can undo the delete.


http://www.markethistory.com
mailto:sales@lim.com
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Context Sensitive Help for Studies

Learn more about your favorite studies. Select the Studies ¥ button to open the list of studies. Select the
Help @) button then select a study. The Online Help opens to the information about the study.

Toggle Comments

You can now comment out entries for your query. In the Edit window click in the text that you want to
comment out then select Edit># Toggle Comment from the menu bar or right-click and select # Toggle
Comment. A # is placed in front of the text and the line will be commented out (ignored).

You can also use the short-cut key Ctrl+K to comment out text. These same methods will also remove the
comments.

XMIM [aussm19:6400]
File Edit Templates Options Taools Help

NEds HEXH B 6B

E CQuery Builder

4
}) Cuery Wizard

&Y
SHOW
1: Close of DELL
WHEN
# Date is within 1 day

Drawdown in How Do | Say Dialog

There is a new addition to the How Do I Say dialog: Drawdown%. This syntax is useful when your query
includes a petcent move from "today to X days latet" so that the Drawdown for the time petiod can be
evaluated as well. If your percent move is from today to 12 days later, your time period in the Drawdown
should be the same.

For example:

SHOW

t+12: percent_nove fromtoday to 12 days later of SPX

Drawdown% | owest fromtoday to 12 days later of Low of SPX - SPX) / SPX * 100
Custom ze: Drawdown fromtoday to [12] [days] |ater
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Show LET Statement Declaration

There is a new option in the Execute Options window that removes the LET declaration from the answers

in the Report window. This option is checked by default (LET statement displays by default in the Report

window). To access this option, from the menu bar, select Options>Execute Options then select the

Report tab. In the Report Format pane there is a check box for Show LET Statement Declaration.

Execute Options

Repaort ‘ Crder

X

Report Statistics

[ 5um

Average

Average Positive
Average Megative
Percent Positive
Percent Megative
Standard Deviation
Highest

Lowest

Z stat

Yariance

Count Cccurrences

[[] Deselect Above Options

Execution Range

~
~

Report Format

Report Format: Tab Report

|

Show LET Statement declaration |

Show Headings
Day of Week
[] Mumber Each Result

[] Summary Repart Cnly

[] Page Break
Precision: 43
Date Format: 01/23/1974 w

Time Format: 03:00 pm

Units Ending Date:

II
]

12{31/2050 .iJ

H
k&
=
=
E

<

Units Ending Time:

Report Manipulation

Sort Ascending Date (3)
Sort Descending Date ()
Pracess Mal Values

Missing Data Mahls: Fill Mar

II

Holiday Makls: Fill Mard
Automatically Fill Sparse Data
[[] use Stream Semantics

|:| Force 7 Day Trading Pattern

<

Mumber days per week: | NfA
[] Union Date

[ Union Time

[ Strict: Yariable Hames

Undef Variable Value:

[] Disable Backadjustment

Display all Adjacent Values W

HiEE

Include What Happened on the Day

There is a new check box named Include what happened on the day in the SHOW pane of the Query

Wizard.
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XMIM [ausim13:0]

File Edit Templates Opfions Tools Help
D IEBH +RE PY ERE @
E] Query Builder }3 Query Wizard ;;] My Queries 63
av
1 SHoW -
2 |t:1day%m0ve0fTU|<—
3 t+l: % wove (TU, from today to 1 Days later)
4
5
B
7
g
9
10
11
12
13 v
3| 2
S,
SHOW
‘what happened in terms of |Percent Move v| to | TU '@3| EVErY ‘Days v| over the next ‘ 18 | |Days v|
Description: CEOT: 2 Year .S, Treasury Motes Futures: Open Auction Session 4>| include what happened on the day ‘
~WHER the Following events occurred
~Date Event : ~Market Event
By Type | By Countryl [#-{C5) Above or Below Average ~
-3 Astranamical N 1L Big Mawes
{) Disasters {(5) Cross-overs
{5 Economic B {C2) Earnings =
) Eneray |5 Extreme Ranges
{2 Exchange Holiday {3 Futures Indicators
F. b {7) Market Indicatars S

Most of the Query Wizard SHOW statements have an implied time offset built into them. Check the Include
what happened on the day check box to add a query statement with no time offset.
For example (with check box unchecked):

t+1: % nove(TU, fromtoday to 1 Days |ater)

For example (with check box checked):

SHOW
t: 1 day % nove of TU
t+1: % nove(TU, fromtoday to 1 Days |later)

The Include what happened on the day check box adds a query statement with no time offset.
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Release 6.0.2

This release also contains bug fixes. Please see the XMIM Release Notes for more information.

Please see the newly added documentation for Analog Queries.

Report Options

Open the User Preferences window (select Options>User Preferences from the menu bar). In the Report
Options pane check the box for Show Query in Report Window (option is unchecked by default). Select

OK to close the User Preferences window. Now when you create a query and select the Report [ button
your query will display at the top of the Report window.

B=1[E3

»

SHOW —
1l: Close of HNE

THEN
Date is 871072006

Date Day 1
ns/lo/2006 Thu 7.5290
Arg T.5250

AvgPos T.5290
Avglled Mall
PctPos loo.ooon
Potleg 0.ooo0
Manimum 7.5290
Minimum 7.5290
Stdhew Mall
Zitat Hall
Variance Hall

1 Occurrence

Disrmniss ][ Prink H Save H Paste To Excel



http://customers.lim.com/download/xmimrel.pdf
http://customers.lim.com/pdfdocs/xmimuser6x.pdf#analog_queries
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Release 6.0.0

New Design

XMIM is easier to use with a flattened layout. The design has been retooled so that the user can make query
selections using less sub-menu selections.

XMIM [ausim10:6400] =13
File Edit Templates Options Tools Help

Dds IBH v00 X0 ZRQ @

— ) - i
|2 I Cuery Builder ‘ i) Cuery Wizard‘ My Queries (@)

AW 29 finalog - Be. .

SHOW -~
t+l: percent move from today to 1 day later of U3
£+Z: percent move from today to 2 days later of U3
£+3: percent move from today to 3 days later of U3
t+4: percent wove from today to 4 days later of US
£+5: percent wove from today to 5 days later of US
WHEN
Date is in "U3A BLS Nonfarm Payroll”
AND
1 day ago
# Cross sbove Z00-day Moving Average
U3 crosses above 200 day average of U3
AND
# Down
1 value percent move of U3 is less than 0
b
< >
P 4
SHC
0 i
HEPYBP-C
Syrbol: A | ﬁ)| Calurin: | v| e @D
Description:
WHER

and A v|[ Date Time Condition ][ Custam Event ” Market Event l ¢ L)




30 | XMIM PRODUCT NEWS

Query Wizard

The new Query Wizard window is designed to assist users in creating sophisticated event-driven queties.

The pre-defined SHOW statement allows users to specify the type of study to apply to their specific symbol
and what granularity of time is to be studied and how far out past their event date to look.

The WHEN condition contains date events and market events. Date events contain important report release
date files, important meeting dates or other various event dates that affect the market. The market events
contain pre-built WHEN condition statements about popular analysis criteria like new highs or cross-overs.

Example:

Using the new Query Wizard, it takes just a few clicks to create a query that shows: What’s happened in the
past to the US Treasury Bond Future following a Non-Farm Employment report and US is down but the day
before the Future crossed above its 200 day average?

Using the SHOW statement, users can choose to perform the analysis in terms of total return, % move, or
move. For this example, fill in the statement to say: show what happened in terms of % move to US every day

over the next week. Upon completion, the SHOW statement is built automatically for the user.

SHO

‘What happened in kerms of IPercent Movej to | s *~3‘a| Every IDa\,fs j over the next I 1::’ IWeeks j

Description: CBOT: 30 Year U,S, Treasury Bonds Futures: Open Auction Session

Then, to add conditions to the query, use the Date Event and Market Event panels.
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In the Date Event window, locate the Non-Farm Payroll date event by going to Economic>United
States>Government. Select the check box next to USA_ BLS NONFARM_PAYROLL. Notice that the
syntax has been added.

—WHER the Following events occurred

Date Event

By Type | By Country |

[

=4 Economic

-] European Commissian
-] Germany

-] International

_| United Kingdam

&- _4 United States
_| Finance

g- _4 Government

w ] |Dateis = N on 1U5A_BEA_Gross_Domestic_Produck
- [] |Dateis - on U3 _BEA_Gross_Mational_Product
w ] |Dateis -| on USé_BES_Personal_Consumption
wo ] |Dateis - on 154 _BEA_Personal_Income

- [] |Dateis -| on Usa_BLS_fwerage_Work_Week
- [] |Dateis - on 154 _BLS_Consumer_Price_Inde:x
Diate is - on Usa_BLS_Monfarm_Payral

- [ |pateis -| on Usa_BLS_Producer_Price_Index

Then in the Market Events panel, go to Ups and Downs and check the box next to Down. Notice that the
symbol fills in automatically.

~Market Event

- _{ Ups & Downs
...... [] Bearish Reversal ' Occurred Far R
...... [1 Bullish Reversal ' Occurred Far R
...... [] Down big ' Occurred Far =
...... [1 Down extra big ' Occurred Far R
...... [1 Down very big ' Occurred Far R
...... Diowin ' Docurred For | 1§ b
...... [] Gap Down ' Docurred For b
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Select Cross-overs and check the box next to cross above 200 day moving average and select the

Occurred button to select 1 day ago.

~Market Event

-] Above or Below Average

[ ] Big Maves

=4 Cross-overs

50-day MA cross sbove 200-day MA

50-day MA cross below Z00-day Ma

Bearish MACD Crossover

Bullish MACD Crossowver

Close above upper bollinger band

Close below lower balinger band

Cross above 100-day Moving Average

Cross above 200-day Moving Average I 1 ﬂ |Day-'s

ORO000000

Cross above S0-day Moving Average

Occurred Far <
Oeeurred Far b
Occurred Far <
Oeeurred Far %
Oeeurred Far <
Occurred Far <
Oeeurred Far %

x| [ | @ For |us e
Oeeurred Far %
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The query is complete. If desired, you can see the results of the query by selecting the Report button from

the toolbar.

XMIM [ausim10: 6400]

File Edit Templates Options Tools Help

DS YBEH +2 0 222 @

I_;?_. My Queries @

Ig] Query Builder il) Query Wizard
AW

SHOW

move from today to Days later of U3
Days later of U3
Days later of U3
Days later of U3

Days later of U3

move from today to
move from today to

move from today to

ot

+

o
[
o W

move from today to
WHEN
Date is in "U3A BLZ Nonfarm Payroll”

# Cross shove Z00-day Moving Average
1 Days Ago U3 crosses above Z00 day average of U3

# Down
1 walue percent wove of U3 is less than 0
<

|>

|

s

SHCY

‘what happened in terms of |Percent Move j to |US ‘35‘0| Every IDays j over the next I 1ﬂ IWeeks

Description: CBOT: 30 Year U5, Treasury Bonds Futures: Open Auction Session

=

‘WHER the Following events occurred

rDate Event : Market Event:
By Type | By Country || Abave or Below Average
g- _ i Economic o] |1 Big Maves
) European Commission -4 Cross-overs
| Germany — 50-day MA cross above 200-day Ma
) International S0-day MA cross below 200-day Ma
| United Kingdom Bearish MACD Crossover
=4 United States Bullish MACD Crossaver
_| Finance Close above upper bollinger band
B _i Government Close below lower bolinger band
- [ |pateis - Cross above 100-day Moving Average
- [ |pateis - PN | I Cross above 200-day Moving Average
& | > <

Occurred

|

Occurred

Occurred

Occurred

Occurred

Occurred

Occurred

Occurred 1 Days Ago

9 analog - Ee...

Query Builder

The Query Builder window is easier to use with improvements to the SHOW and WHEN panels.

All of the functions in the Attribute have been translated into buttons and are located in the Query Builder,

climinating a level of nested windows.
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A new Search Database s feature is available for improved navigation of the database. Search functions
include searching within your own database and the LIM on-line database catalog. The following shows the
Search Database window:

Search Database

Tree Wiew | Search | Orline Search

search: ||_;$ | |U|
Search

v Symbols

Descripkions

Results ® Columns

Symbol Description

Marrow Search
Zuskorn Marrow
&l Equity Tickers
AMEY, Tickers
MASDAD Tickers
MY¥SE Tickers
Energy Symbols

Search Opkions

[ oK ][ Cancel

4 A new shortcuts functionality that reorganizes the database into various sorts will soon be
y 4 available.

A new Edit Rollover [ function is available for customizing fututes contract rollover policies. A wide
variety of settings are available and this window will create the necessary LET statement for the user.

Changes made to the WHEN condition options makes adding criteria to queries simple. The new Date Time

Condition [ Date Time Condition ]window allows for multiple date and time conditions to be added at once.

The Custom Events button, formerly known as Daily Tick is a more user-friendly way to

construct the users own events.
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The pre-defined Market Events (also available in the Query Wizard) are available in the Query

Builder for convenience so that these complex conditions can be easily added to any query.

How Do | Say

There is a new How Do I Say ¥} button to assist with turning difficult phrases into the query language.
This function provides a library of query syntax for challenging phrases and allows the user to customize the
phrase if necessary and add it to a query. The user is also able to add their own phrases for easy retrieval.

Online Help

A searchable Help menu includes user and training guides as well as context-sensitive help. Select the Help
@ button then select the portion of the window that you would like to pin-point specific subject information.

€ &5 >

D Osla

A EMIM Library

“# Conventions Query Wizard

[=)-_ 4 EMIM User Guide
& fast way to produce sophisticated gueries for a new user to XMIM is to use the Query Wizard, This wizard sllows the user to creste gueries using pre-defined market

and dste everts

; ] Query Wizard Window
| Guery Builder

L] SHOWWHEN Query Wizard Window
| Let Stakement »

fl Analyzing Your Research Results Zelect the y Query Wizard button. Use the Guery Wizard to creste a guery using the prebuitt list of market and date events. A user can go back and forth between
fl File Administration the Query Builder and the Query Wizard to construct & query

] Examples and Templates
) Appendix: Market Events

[ Appendiz: Date Everts uery Wizard SHOW Statement

) Appendix: Rollavers
1 Appendix: Studies and Server Macrof In the: SHOW statement portion of the Query Wizard window the following query statement is listed:

) Appendix: ¥MIM Macrg Language
(2] Profit and Loss User Guide Figure: Query Wizard SHOW Statement
] ¥MIM Energy Training Guide
(-] ¥MIM Finandial Training Guide wwhat happened, in terms of

@ | every |Days | Ower the next 14 | |Days -

The GQuery Wizard allows you to easily identify the type of study you want to apply, what increment of time should be studied and how far past your evert dates the
study should look. The fields are arranged o that & very understandsble phrasze like "show what happened in terms of percent move to IBM every day over the next two

weeeks" can be translated to the MIM query languade

The following describes each of the five fields going from left to right:

@ The first field has a choice of: Total Return, Percent Move or Mowe from the pull-down menu. This fisld will idertity whether s total return, percentage move
or move calculstion is used to analyze the hehavior from the event date to past the event date.

@ The second figld is where you enter the symbol name of the instrument you wish to study . ¥ou can also use the Search Database @ button to locate the
symbal of choice.
@ The third fiskd designates what increment of time you wart to analyze the movement of the symbol after the svent dates. i you wart to see what happens

gach day past the event date, this would be set to Days. Aternatively if vou wanted to see the movement every week this would be set to Weeks. Use the
pull-down menu to select Days, Weeks, Months, Quarters, Years, Calendar Days, Calendar Weeks, Calendar Months, Calendar Quarters,

Calendar Years

@ The fourth and fifth fields designate how far past the evert dates you want the study to look. If you want to study the 2 morths past the event date set thista 2
months. The number ertry is ether typed into the field or selected using the scroll arrowes . Select the time period from the pull-dovwn menu. The choices are:
Days, Weeks, Months, Quarters, Years, Calendar Days, Calendar Weeks, Calendar Months, Calendar Quartere, Calendar Years.
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My Queries

The My Queries panel provides a place to store and have easy access to the queries you would like to run
regularly. XMIM is pre-loaded with the best match analog in the My Queries pane. With just a click of the
button, the graph will generate, showing the historical match of the Standard and Poors 500 index over the
last 200 days.

Templates

Use the Templates £ button to quickly edit LIM provided queries such as the Best Match Analog or
Threshold Analog query.

RUES EBExN R L0 B2 0
e w

|Eest Match Analog  » |

Compare the last days of | Th| ko the history of

Use Colurnn qgoing back as Far as |'1I 5/17/2007 - | (g
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Paste to Excel from Report

When you are in a Report window (select the Report ] button to generate a report of a query) you now

can paste the report results to an Excel® worksheet. User settings are available to customize this feature. Just
select Options>User Preferences from the menu bar.

S[=1/9
Y

Date Day 1 =
04/18/2007  Ted 7.4970
04/19/2007 Thu 7.4920
04/20/2007  Fri 7.3810
04723472007  Mon 7.5620
04/24/2007  Tue 7.5980
04/25/2007  Ted 7.6890
04/26/2007  Thu 7. 5080
04/27/2007  Fri 7.8310
04/30/2007 Mon 7.8630
05/01/2007  Tue 7.7180
05/02/2007 Ted 7.7300
05/03/2007  Thu 7.9470
05/04/2007  Fri 7.9380

05/07/2007 Mon 7.7790 =
05/08/2007  Tue 7.6370
05/09/2007  Ted 7.7200
05/10/2007  Thu 7.7260
05/11/2007  Fri 7.8990
05/14/2007 Mon 7.9520
05/15/2007  Tue 7. 8640
0571642007 TWed 7.8900
05/17/2007 Thu §.0750

Ly 7.7407 b

Dismiss ][ Prink H Save ”[ Paste To Excel
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