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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://www.lim.com/download/xmimrel.html
http://www.lim.com/pdfdocs/xmim101e6x.pdf
http://www.lim.com/pdfdocs/xmim101m6x.pdf
http://www.lim.com/pdfdocs/xmim101m6x.pdf
http://www.lim.com/pdfdocs/xmimuser6x.pdf
http://www.lim.com/pdfdocs/profit_loss6x.pdf
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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
TWHEN

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://www.lim.com/download/xmimrel.pdf
http://www.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)
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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
rDate Event
By Type | By Country|
g- _ 4 Economic A
: -] European Commissian
-] Germany
-] International
[~ ] United Kingdom
EI _ 4 United 5tates
_| Finance o
E| _ ¥ Government
w ] |Dateis - on 1US&_BEA_Gross_Domestic_Produck
- ] |Dateis - on U3 _BEA_Gross_Mational_Product
w ] |Dateis - on 1U5a_BER_Personal_Consurnption
- [] |Dateis = B on U5a_BEA_Personal_Income
- [] |Dateis - on Usa_BLS_fwerage_Work_Week
w ] |Dateis - on 154 _BLS_Consumer_Price_Inde:x
Date is - on Usa_BLS_Monfarm_Payral
- O |oateis =] | on UsA_BLS_Producer_Price_Indesx
Then in the Market Events panel, go to Ups & 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 S&P 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 atre available to customize this feature. Just
select Options>User Preferences from the menu bar.

[

BX
E

Date Day 1 =
04/18/2007  Ted 7.4970
04/19/2007 Thu 7.4920
04/20/2007  Fri 7.3810
04/23/2007 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
05/16/2007  Ted 7.8900
0571742007  Thu §.0750

Ly 7.7407 M

Dismiss ][ Prink H Save ]“ Paste To Excel
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