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Thomson Datastream Functions and Expressions

Expression selection

When flexible chart is selected —

£
click IE®H o create an expression...

...or click to select an existing expression.

Note: if the focus is on an expression, that expression
will be disnlaved in the Exnression Picker.

& ACHLUMEBERIGER - Price (Adjusted - Default)
FEHISTORIC WOLATILITY
{ of Place vour series here )

5 Add MNew Entries Here

Note: expressions with only a single
variable (X) can be used in Static and
Time Series requests, so only these will
- be shown if the Expression Picker is
£ Esprezsion Mame « displayed from the AFO dialogs.
| HISTORIC WOLATILITY POw 12,0575 DMNH[LNHEALAG R, TM]).50M) 003e Expressions with X, Y and Z variables can
ED INDE:: ANNUAL TO SEMIYIELD 200F[POwH{1 +x/100,0.51] 014E be used in flexible charts.
BD INDEx: SEMI TO ANMHUAL %IELD 1005 POMWAH(T +2/200,2]-1] 015E
. AYEAR WEEKLY CORRELATION CORRH#[PCHALA[RI)™E, W) FCHRFTALLSHIRI) 1156w [013E
S o e i by SAMPLE RETURN MEASURE CSUMBMXIDY)/2621+PCHHX, 12M) 020E
Thomson Financial. Global expressions SAMPLE RISK MEASURE [SOMHETY)MANHE Y] 00) D1E Click to create a new expression.
endinan E'. SaMPLE RISE [RIVERSIOM] [SDH BRI AAYGHREIRL- 1Y )F100 022E
SHARPE MEASURE [DIUTCH YERSIOM) [GRFLHERIFL.-36M.]-MAHIAIBOR 30 36M]))S DM RERI 7 023E
Bond ex-paydate formula IFRIFIGPISIEPT ALAGHEIGPL DIALAGHEICPLID]])- [ 024E o
1 ap
y 'ﬂ? = B-"' Iitle - B-"' Eﬁpressinn - B-"' Ngme [——Click to edit the selected expression.
Use Find to look for an expression using _—| . . AF- |
a ‘contains’ search. Search by: Lazt Refresh:  18/05/2007 19:45:06 Include global expressions on e
* Title ™~ Use the refresh option to update the local
e Expression — specify a function used Ok Cancel | Help | file holding the list of expressions. You
in the expression such as MAV# — will need to refresh if an expression has
e Name — specify the expression been created on the same ID by a user
mnemonic such as 052E on another PC.
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Expression Creation

Click to display
functions available.

If you know the
syntax of the
functions you want
to use, type them
directly into the
Expression field.
When you press
<Enter> the
functions and
operators of the
expression are
displayed in the cells
above.

Select a function group,

or to display all.
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Note
e The limits for an expression are up to:

78 characters 8 functions (up to 78 characters in total)
19 operands 3 function 'blocks' (separated by mathematical operators)

e Longer expressions can be created by nesting one expression within another one, up to an overall limit of 198 characters.
e Entering an expression directly in a Static request:
there is a limit of 45 characters before you need to create a stored expression.

Display definitions for

selected functions. \

[

' Datastream Functions
Filz Edit

Bookmatk Options  Help

Help Topics Back Print £ 2> Index
x| B A :
AV o Standard dewviation (SDHZ)
j This calculates a standard devistion for a series betvween two dates, or a maving standard devistio
= : a time period. SDM# uses M (the number of values) as the divisor to calculate the deagree ta which
= - L=l [ =i H - Ok individual values in a sequence vary from the mean (average) of all values inthat series. The lower the
Standard dev!at!on (period] [_SDNﬂ] standard deviation, the less individual values vary from the mean. The formula used in the calculation is:
Standard dewiation [expression] [SDN#) Eemee]
Carrelation coefficient [CORFH) —
¢ Covariance [COVAH] Sx - 7F
LAGY |Regression alpha cosfficient [period) [REGAHR) — _
W Flegression alpha coefficient [REGAHR) i
Th Regression beta coefficient [period) (REGEH) Where:
Fiegression beta coefficient [REGEH) :
B0k Regression residuals (period) [REGRH) ¥ iz the mean of the values.
Fegression residuals [REGRH] v . ot
ormats

The SOCM# function has both static and moving formats;
SDMAEExpression Statt Date End Date)

Thiz static format calculates a standard deviastion between two dates, returning a single value, Actual
dates are typed in using either the standard 0NN formator the displacement date formsts,

EKDIBSﬂ% SDRAExpression)
|PUW3¢[1 2.0 SDNH{LNHLAGH.TH)])E0M] | If you do not specify start and end dates, the defaults are the start and end dates for the displs
Expression Title SDh#(Expression Period)

|HISTDHIEVDU—‘«TILITI

Thiz moving format calculates a moving standard devistion over the period specified between the start

and end dates of the display period. Use the period codes to specify the period.

Expression Mumber
Save J' Sanke Az ‘ Cloze Help ‘ Examples
SORAFTALLEH 010193 31/309)
Replace the highlighted block with a Rnction Thiz static formatv&l\culates the standard dewvistion of the FT &ll Share Index for the first quarter of 19539, Z

Click Save to save the expression with
the next available Expression Number.
Click Save As to save the expression
with the number you specify.
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If you are sharing your Datastream 1D with other users —
adding your initials as a suffix to the expression title
enables you to search for your expressions. Expression
titles can have up to 30 characters.

You can copy and paste example
expressions into the Expression field.

For more information call the Helpdesk on:

UK: +44 (0) 870 458 1052

Belgium (French): +32 (0) 2 548 98 78

Belgium (Dutch): +32 (0) 2 548 98 77
France/Luxembourg (French): +33 (0) 1 53 32 39 84

North America: +1 888 888 1082
Spain: +34 (0) 91 745 2020

Germany/Luxembourg (German): +49 (0) 69 714 05 333

Italy: +39 (02) 86 39 11 99

Netherlands/Luxembourg (Dutch/English): +31 (0) 10 424 6635
Nordic: +46 (0) 8 566 196 10

Click to display an
index of the functions
from which you can
select to display
definitions.

Click to display more
details on the
different methods for
displaying time
periods.

Switzerland (Geneva): +41 (0) 44 225 1838
Switzerland (Zurich): +41 (0) 44 225 1828
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