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| ' "'\I )} Parallax Workshop Session 3 eara"ax

dRKSHOP SESSION 3: THE PLATFORMS

— BLOOMBERG

« EHURST APP

« CUSTOM STUDIES

« EXCEL ADDIN

 PRICE WIZARD APP

« PROBLEMS

« SETTINGS & MAINTENANCE

— TRADESTATION

« VERSION 10

« DESKTOPS, WORKSPACES, CHARTS, RADARSCREEN & GENERAL NAVIGATION
* INDICATORS, PAINTBARS, SHOWME, PROBABILITY MAPS, AND STRATEGIES

« SETTINGS & MAINTENANCE

« SCANNER

* ALERTS

« PROBLEMS
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Parallax in the APP Store earallax

| Financial Research, Inc.

< > | S&P 500 FAST CASH INDEX Index v | AP Related Functions Menu ¥

'<Back> to Return
(Search Applications> Q Bloomberg Application Portal

Featured My Applications (4 Total)
Categories

All P p
Screeners W

Data Analysis
Parallax Price ExtremeHur
FI Screeners ic Excel Wizard sth

apps apps apps
cs:pfr pfex price ehurst

Derivatives
Port & Risk
Post-Trade
Visualization
Valuation
Tech Analysis ExtremeHurst Parallax
Execution Svc & studies for Intl. Equity
FX Analytics G charts Valuation

Other
Model
My Apps Parallax Parallax

ExtremeHurst ExtremeHurst
& Studies in Scanner
EXCEL

Parallax

The apps herein
are created and
supported by third-

party vendors
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7 ExtremeHurst™ Scanner (APPS EHURST <go>) earallax

Financial Research, Inc

ct the Security Source:

e We recommend making a text file with one security per line,
and reading that file in using “Securities List”

- The next best way is to select an Index and have the app find
the holdings to process (e.g. SPX INDEX)

- Other optional entries include a single security or Bloomberg's
portfolio tool at PRTU,

Select Security Type:
The default is individual securities

I If you select “Options”, ExtremeHurst signals will be scanned
for using nearest in the money call and put price series (daily
scale only)

- If you select “Ratio Spreads”, you will be prompted for another
security to act as the denominator in a ratio spread.
ExtremeHurst will then scan the ratio spreads

Select Scales:

- Supported scales range from 5 minute to quarterly

Select Filters & Settings
- The user can filter on signal quality, minimum price and
minimum liquidity
- Additionally the user can choose to search for new signals only,
or the default which is the most recent 20 bars back
- Select “More Signal Types” to see other Parallax signals.

Press Signal Search to Run

- Data is downloaded in batches of 100 and then ExtremeHurst
is run. Results will be listed as they occur

- This is a heavy cpu process, and we recommend an Intel i9
processor or the equivalent for the best response

The red stop button will stop the scan

After the Scan Ends

Click any line in the list to see a small plot

- Right-click to find more options, including sending charts to the
Bloomberg charting tool

- Save a chart in a Chartbook for later printing

- Add History to the small plot

- Save the signal list to a csv file or copy and past to excel
- Sort the list by pressing any of the column headers

ExtremeHurst Scanner v1.22.3

earallax

Financial Research. Ir

Single Security ) Securities [] Quarterty Trade 97 Cuality Securi
(_) Securities List @) Ratio Spreads [] Manthiy All Prices v
(@) Index Holdings _) Options Weekly All Liquidity Groul:-'
: Bortfolio Holdings D Daily More Signals Selec"ﬁn
™1 4 Brame Additional Settings
S—
r__muml-:adm? Data: P Search
Computing Signals: Filtered Ml Progress
Sequrity ¥ Exch | Type Scale Rank Forecast Valid From Unti
MSFT/XLE uw Sprea WK Compression 98 Expect a new trend  2023-09-22 2026-04
MSFT/XLK uw Spreas WK Compression 99 Expect a new trend  2023-07-28 2025-10
4——— Signals
RrERETLE s R - Found
STH/XLK uw Spreas WK Compression 98 Expect a new trend 2023-10-13 2024-07
TDY./XLK UM Spreas WK Extension Bottom 95 Expect higher price: 2023-06-09 2023-11
EXTREMEHURST™ WEEKLY SCALE EXTENSION BOTTOM SIGNAL ON TELEDYMNE TECHNOLOGIES INC (TDYRXLK)
| |1 lm“l H l. .l.l .||.|i . ” =
|”[{ Selected
: <4— Signal
R S . Chart

Corsore Core s

T —
12022 10M/2022 142023 412003

T T T
TAMI I0A/2023 17172024

4——— Zoom

- Float cursor over any feature to see a message about it <4— Output
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Scanner Chartbooks:

earallax

Financial Research, In

January 9,
2025

ExtremeHurst Chartbhook

Chart #1, Signal Date: 1/29/2021, ExtremeHurst daily scale Compression signal on GD UN Equity

EXTREMEHURST™ DAILY SCALE COMPRESSION SIGNAL ON GENERAL DYNAMICS CORP (GD UN EQUITY)

11,'11 L
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T T T T | T | T T | T T T T T T
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Chart #2, Signal Date: 2/8/2021, ExtremeHurst daily scale Extension Top signal on CSCO UW Equity

EXTREMEHURST ™ DAILY SCALE EXTENSION TOP SIGNAL ON CISCO SYSTEMS INC (CSCO UW EQUITY)

S ‘Bﬂj,
e

I mﬁ,h“ h«% }H Attt
I'I ety | : ‘ ‘ : Ty
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Date Index

[seve Sipmse | owy Stgmsts | e gt | it screen | Coy screen [} bokory + [ hrmmook + [

Post-Signal Cycles
Cycle Top due 2/2/2021 1:17 PM
Cycle Bottom due 2/3/2021 5:08 P
Cycle Top due 2/5/2021 2:05 PM
Cycle Bottom due 2/10/2021 2:39
Cycle Top due 2/18/2021 11:50 Ah
Cycle Bottom due 3/2/2021 9:01 A
LP wavelength = 2.607
Build time = 50 bars

Post-Signal Cycles

Cycle Top due 2/11/2021 12:39 PN
Cycle Bottom due 2/12/2021 8:47
Cycle Top due 2/17/2021 8:00 PM
Cycle Bottom due 2/22/2021 5:18
Cycle Top due 2/26/2021 11:03 PN
Cycle Bottom due 3/9/2021 4:28 A
LP wavelength = 2.156

Build time = 26 bars

Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 5
Business: (425) 868-2486 URL: www.pfr.com



ExtremeHurst on Bloomberg “G” Charts earallax

Financial Research, Inc.

€ > | S&P 500 FAST CASH INDEX Index » | APPS + | Related Functions Menu ¥ = Message

)G i (FRO0S I MSET US Equity - Last Prics 23238

Functions

G My Graphs & Maps Studies

- - Fvnts

< > | S&P 500 FAST CASH INDEX Index v | G : Functi Menu = Message

1 <GO0> to Create New Graph
1 Create Graph 1) Actions - 3 Bulk Mode My Graphs & Maps

Add Security
Chart Wizard
* Date Range [IFRIFIES 02/26/21 [=]

£ Previous 1 Finish
rfun,f"."ﬂ"" F;J Wf‘“m,r.

| |
L ot

Standard Chart Standard Chart Spread or Ratio Seasonality
(Template)
Steps
Securities

ﬁgﬁ;

]
= =

Ty
B

Regression Relative Rotation scrolling Tick
Graph Events

i B

_.._|_

B MSFT US Equity - Last Price 232,

r i : '_J‘..,lf'-,r"‘s -

r h w7 et
Use the Standard Charts for analyzing and comparing time series data with
studies or other data sets, events and annotations. Securities loaded in this

chart will be saved.

D Next > Cancel
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G 10: ExtremeHurst Graph

N Study ENEGeE ©  Quality [Hi . - 4

CSCO US Equity : Cisco Systems Inc/Delaware Daily 8/31/2020-2/26/202
__].D 30 1M 6M YID 1Y 5Y Max Daly ¥ [ 1f - Table « # Hdit Chart & %F

=""q

e —— f =
— L —
mwﬂ
.\.-_—"r/—‘-/\
Sep15 = Sep30  Oct15  DOct30  MNov1s  Nov30  Decl5  Dec3l  Janl15  Jan29  Feb16 Feb 26
2020 | 2021
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Using Trident™ in ExtremeHurst™ Charts &r.a"a.x
| Financial Research, Inc.

SPXFAST Index 96) Actions -~ 97) Edit - G 10: ExtremeHurst Graph

S\EPFR Extreme{dileliE1811Y ¥ History ¥ Prefer g 7

SPXFAST Index : S&P 500 Fast Cash Index 5 Days 10 Minutes

1D 30 1M 6M YID 1Y 5Y Max |10Min ¥ [ [1k| ¥ Table « us Chart Content 4 2
_ 2740
Ry e
2700
th : R ol 2 ik, b-2630
PFR ExtremeH e mﬁ“j F2660
) 1D Settings L i
Quality k2620
History
|Prefer 28 o i - o 2600
" |Show Stops BEnabled ) g ' s
\Show Targets @Enabled )
|Show Signal Quality @ Enabled - _ B, Rassaics, o o
Show Incoming LP Cycles = Enabled : s PArEg 20 030
Show Outgoing LP Cycles & Enabled e e e A N O N
Ba nd Transpa rency 8:00 2913:0{:02018 12:00 08:00 30182202013 12:00 08:00 31132202[}18 12:00 14:00
Power Law Line Color Gray
Save Current Properties as your Defaults
Cancel
January 9, Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 8
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ExtremeHurst™ Charting (APPS CS:PFR <go>) ear_allax
b Financial Research, Inc.

New Annotation Options for PFEH

Study Property Manager - PFR ExtremeHurst
11) Settings 1) Display 13) Description

Quality

History

Prefer

Annotate Signals with
Show Stops

Show Targets

Show Incoming LP Cycles
Show Outgoing LP Cycles

Rank

Build Time

LP Wavelength
None

Band Transparency
Power Law Line Color
Log Periodic Cycle Line Color

Save Current Properties as your Defaults
Update

log-periodic wavelength -> 526

January 9, Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 9
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ExtremeHurst™ Charting (APPS CS:PFR <go>) ear_allax
Financial Research, Inc.

| 96) Actions v 97) Edit v G 10: ExtremeHurst Grap'h Study Property Manager - PFR FxtremeHurst
' . . . JUETERNLEEN 1) Display 13 Description
Study ENEMESE Quality ¥ History ¥ Prefer Y N ———

SPXCFAST Index : S&P 500 Fast Cash Composite Index 2 Days 5 Minuteg Pre efeult N

D 3D 1M 6M YD 1Y 5 Max SMAW i §f - Table « # Edit Chart| & | g Aonotate Signals with (ET S

D
(

d

the fime boundary k4120 e
. matches the point at T
BN which the maximum s :
\\ signal effect is . =

: Extended Top Zoni 3 (a
the upper bound is marked at the biue — -

Hurst mid-band for Extensions and the — gmemzes

4068.6003

magenta band for Compressions, bath el
of which are moving targets

the lower bounds is set ata 10%

probability of being hit using a fat- i
tail corrected normal distribution
b-3980
\,\_&/J,M—f-\
‘ 07:00  08:00  09:00  10:00 1100 12:00  13:00 ‘ 07:00  08:00  09:00  10:00  1L:00  12:00  13:00
17 Feb 203 21 Feb 2023
January 9, Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 10

2025 Business: (425) 868-2486 URL: www.pfr.com



L | \ | ExtremeHurst as an EXCEL add-in Function earallax

Financial Research, Inc.

8
APPS PFEX <go> and Press Run, then insert a function or use a template:

Search for a function: ExtremeHurst function

) == Description
Type a brief description of what you want to do and then Go i
dlick Go = Add-in EXCEL function to run ExtremeHurst(tm) from Parallax Financial Research, Inc ExtremeHurst is a quantitative detector of extreme investor behavior that
signals the beginnings or ends of a trends. Signals persist far abou long as It takes to bulld the signal. This Excel add-in enables the user ta find the mast
ent stock price movemcﬂtfi are e'tldel{l(:‘dof positive ff.'edb?,ct (\'e . Investors buying
; ; : eversion ara evidence of negative feedback. Extrames of both trend persistency and
Or select a categorny: | Parallax Financial Research ik eversion are quantified via multiple measurements of the Hurst exponent. Signals are fully characterized by the presence of discrete scale invariance (DSI),

accelerating price (PL), log-periadic cycles (LP), and volume anomalies.

Select a function: Syntax

2 s
= et =
EdEe vs_Duration A B Vet i n L TR S s T, R Gl v Sestees, Bl okl el

HurstBands Arguments
PrecisionTurn MName Type Description
PriceVolumeAlert Security text string The full Bloamberg security name (e.q., "IBM US Equity” or "SPX Index").
PriceVolumeCross MostRecentDate date/time The start or most recent date to process.._blank means today
Price\Wizard (¥ LeastRecentDate date/time The end or least recent date to process...blank means today
Periodicity text string The periodicity as "YEARLY", "QUARTERLY", "MONTHLY", "WEEKLY", "DAILY", "MINUTE"
ExtremeHurst{Security, MostRecentDate, LeastRecentDate, Periodicity....) Tterval integral number (int) For intraday data, this is the bar interval in minutes (240, 120, 60, 30, 20, 15, 10, 5, 3, 2, 1).
History integral number (int)  History is the number bars back to the first search date, which Is an altemate way to set LeastRecentDate,
E 2 2 2 o
Add-in EXCEL function to run ExtremeHurst(tm} from Parallax Financial Quality integral number (int) The minimum rank to accept (0=99+, 1=05+, 2200+, 3=80-+, 4=70+, and 5=0+{any})
Research, Inc ExtremeHurst is a qua. Preferences Integral number (Int)  Signal search preferences (0=Recommended, 1=More}.
ExpirationPeriodicity  text string Expiration date periadicity to set an option date for option trading (default="MONTHLY" or "WEEKLY")
MinExpDays integral number (int)  Minimum days to Expiration to set a target date for option trading {default=7)
FillWithHeaders true/false Set this to true if you want to label non-signalling rows with the column headers, (default is false)
Onlyshowsignals  true/false Sat to true if you wish to just list the dates that had fresh new signals (default is falsa)
SpreadSecurity text string Optional r: pread denominator security name such as “SPX INDEX", Default is blank
2 . Altemate target date to evaluate remaining signal edge and Duration if option expiration information is blank
Help on this fundtion Cancel e {datautts to engiration defawits) s 4 i
Sat to true to show only one row containing the most recent signal in the search window (default is false unless
OnlyshowoneRow  trueffalse e 1D o o

OutputLocation text string (optional) The cell to which the output will be directed

Bars ExtremeHurst™ v7.0 Multiscale Signals ~ runnows| rase |

5ecurity= Within Past

- Run Time v i e Interval = : 5 7 Signal Signal Signal Expected +/- Std Edge% at
Scale Interval Security Run Date Run Price | Periodicity ) Signal Type Signal Date signal Price i , ) Target Date Dul

(Local) (min) Rank Edge® | Duration |Max Gain% | Devation% Target

MONTHLY 1 ES1INDEX 2/26/2021 12:00 AM 3807.75 | MONTHLY 1 Top Extension 05/31/201300:00 | §  1,502.00 99 -19.64% 27.00 -1.79% -20.29% 3/5/2021 0.00%

WEEKLY 1 ES1 INDEX 2/26/2021 12:00 AM 3807.75 WEEKLY 1 Bottom Extension | 03/27/202000:00 | $ 2,491.25 98 25.50% 32.00 4.40% 17.44% 3/5/2021 4.86%
DAILY I ES1 INDEX 2(26f2021 12:00 AM No Signal
MINUTE 240 ES1INDEX 2/26/2021 11:00 AM No Signal
MINUTE 120 ES1INDEX 2/26/2021 1:00 PM No Signal

MINUTE 60 ES1INDEX 2/26/2021 1:00 PM 3807.75 MINUTE 60 Compression 02/26/202112:00 | §  3,796.25 98 5.00% 33.00 0.08% 1.31% 3/12/2021 0.00%

MINUTE 30 ES1 INDEX 2/26/2021 1:30 PM 3807.75 MINUTE 30 Bottom Extension | 02/25/202110:30 | § 3,842.75 99 25.50% 48.00 0.84% 2.67% 3/12/2021 0.00%

MINUTE 20 ES1 INDEX 2{26/2021 1:40 PM 3807.75 MINUTE 20 Bottom Extension | 02/25/202110:20 | 5 3,848.50 a0 25.50% 67.00 0.77% 2.57% 3/12/2021 0.00%
MINUTE 15 ES1INDEX 2/26/2021 1:45 PM No Signal

MINUTE 10 ES1INDEX 2/26/2021 1:50 PM 3807.75 MINUTE 10 Bottom Extension | 02/25/202121:30 | §  3,808.50 94 25.50% 26.00 0.47% 1.63% 3/12/2021 0.00%

MINUTE & ES1 INDEX 2/26/2021 1:55 PM 3807.75 MINUTE 5 Compression 02/26/202112:50 | §  3,824.00 92 -23.40% 21.73 -0.23% -0.85% 3/12/2021 0.00%

January 9, Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 11
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'-1 \ Price Wizard™ Scanner (APPS PRICE <go>) &ra"ax

Financial Research, Inc.

>t the Security Source:

- We recommend select an Index and have the app find the holdings
to process (e.g. SPX INDEX)

- Other optional entries include a text file, country list and Bloomberg'’s
portfolio tool at PRTU, but be careful about your data quota

+  Price Wizard v12.14

Banner

Price Wizard

: ; ) Single Equity 2| @ Equries Energy Al Marke: Caps
Sel eCt Eq u Ity Type ) Equities List g ") Portfolios Materials All Prices
yd Default is single equities @ Index Holdings [] Industriais B | Al Lguidey Security Group

Quartarly

™) Portfolio Holdings All Valuations Selection

[#] Cons Diser

[ # e Teaela

. Downloading Dat: A
Perform Valuation Valuing Equities i valuahon

Progress

SCALE

- If you select “Portfolios”, you may chose ETFs or Indices. You must
be enabled to access the historic holdings and weights

Select Scales:

G Supported scales are for plotting only and are limited to weekly, Security Sector MitCap | last  Y¥3  PWPrice PWY¥% PWDIfl  Asof 7
monthly, or quarterly JPM US EQUITY  Financials 416384 14328 234 160.84 113 123 2023-10
Select Sector Filters & Settl ngS WMT USEQUITY Consumer Staples 428513 159.18 18.7 166,66  26.3 4.7 2023-09
GSUSEQUITY  Financials 99205 30082  -32 3282 193 4 2023-10
HDUSEQUITY  ConsumerDiscretic 286696 28641 63 29051 137 14 2023-08

@ Monthly
). vlonthly Additional Settings

- The user can filter on market cap, sector, minimum price, minimum Valuation

liquidity, and various valuation profiles HON US EQUITY  Industriais 120738 181835 24 16249 194 04 202307 Results List
- There are even more filters under the “additional Settings” menu. DISUSEQUITY  Communication Se 151798 8296  -158 7855  -208 -53 2023-08
Press Perform Valuation to Run CRMUSEQUITY Information Techn 208.436 20375 294 1352 04 336 202308
UNH USEQUITY  Health Care 48008 52793 14 53 - 346 20230

- Data is downloaded in batches of 100 and then Price Wizard is run.
Results will be listed as they occur

- If data is missing, or significant negative fundamentals are found, a
valuation may not be possible

PRICE WIZARD™ ESTIMATES JPMORGAN CHASE & CO IS WORTH 180.84 (UNDERVALUED 12.3%)

- The red stop button will stop the run I N - . : - - J_hlmdt___ﬁ' Lasa
After the Valuations End ' - L o
s C|ickany|ineinthe|i5ttoseeasma||p|ot R PR ﬂtjml&‘- 1T R S

—  Right-click to find more options, including sending charts to the ¢ Selected Chart
Bloomberg charting tool

- Save a chart in a Chartbook for later printing

- Add technical signal history to the small plot

- Save the signal list to a csv file or copy and past to excel

- Sort the list by pressing any of the column headers

- Float cursor over any feature to see a message about it

- Analyze results, by examining factors, heatmaps, build portfolios,

d back imple model z
e backiestsome simple modes (o s w0 JJ<— Output options
January 9, Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 12
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0 Price Wizard — Analysis !

earallax

Financial Research, In

ine Fundamental Factors:

- Examine historical fundamental inputs
- Edit inputs and re-estimate price

Vahuation Explorer on Friday, Febnary 26, 2021

Symbal Date List
[ 27267201
Company Name Industry
95 Qrr EPS Trail 12 Book Value/Sh Diw/sh
104 241 48473 156
Pretan Margin Net Inc 12/5h Sales 12/5h Cash Flow 12/5h
18798 2 94 008
Cur Liais/Sh LT Debw/Sh Quick Ratio Shares Out (m)
0569 19536 999999 4
Inflation Rate Interest Rate ROE Last Update
4 0033 703 021-
EPS Growth Sabes Growth #E Estimate P/E
37565 6378
Priee. $ [ 77—
E
Estimated Price  § 5888

Make Heatmaps:
- Find stocks using a sector heatmap
- Examine valuation by state or country

w! stock Valuation Heatmap 2/26/2021 o

CONSUMER STAR F=

January 9,
2025

x

. BUI|d Portfolios:

Select a long or short portfolio
- Adjust limits on sector or market cap exposure
- Set size
- Set limits on value growth and overall value

- Check boxes to favor stocks with persistent valuation
growth, dividends, low debt, low model variance, or
use It()ur fundamental rank neural net to help select
stocks

o Backtest Various Strategles
Sort stocks by valuation concepts and test rolling
monthly portfolios
- Select year range
- Select portfolio size
- VAMI results

Past Performance over 156 years on Friday, Februry 25, 2021 from RIY Irdex
Past Performance

AR bguities Best Portholios. Best to A Infarmation Coefhoents

Worsl Portfolios

Eguty Growp Count . Returrlh
Al Stoce 974 118
By 4] o4
Maseriass 53 118

iriny 140 148

1o 1ag3

2 £ e
Hessncare ne 1923
Erancias 135 806
Teerraiogy 18 ¢
Teiecomm Srics 5 121
Unities u B4
Fes! Estate 7 T
Lasge Cap jabove 103 e ragd

Load. DN SOt | wewsGown v | Filter: [mescern v fom [ma ¢| % [ | o (e

Create Portfolios on Friday, February 26, 2021 from RIY Index

Portfolio Type Size Min Price
| Long v| |15 5

Percentile  Value Limit%
Found 15 of 974 oo | [0 |
Sector% Min [0 | Max |20
Mkt Cap Min [0 Max 999999
Growth% Min 12 | Max [100
Industry% Min |0 | max 20

Persistent Valuations [ Persistent Price
[] Has Dividends [[] Fundamental Rank
Low Debt Low Variance Valuations

Symbol /S Price PWPrice Value% Growth?% ~

SNXUSEQUN L 89.16 319.05 2578 15
SFM USEQUIT L 2m 7153 2388 233
USFDUSEQU L 3646 11145 2057 183
BBYUSEQUIT L 10035 27823 1773 139
DKSUSEQUIT L 7137 19167 1886 124
DGXUSEQUI L 11559 29253 1531 129
LHUS EQUITY L 239.91 598.81 1496 122
ANUSEQUT L 7502 17671 1358 125
PKI US EQUITY L 126,09 24527 945 16.6
‘ Create ‘ ‘ Copy | | Save | | Close |

Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 13
Business: (425) 868-2486 URL: www.pfr.com



Bloomberg Users Guides

rallax

Financial Research, Inc.

Users Guide for ExtremeHurst™, Custom
Studies & EXCEL Add-In on Bloomberg |

T AT - rore |
¥ X x Ft

"

Users Guide for Price Wizard™ on
Bloomberg

PRICE WIZARD™ ESTIMATES APPLE INC IS WORTH #8 37 (OVERVALUED 7.1%

Title: Price Wizard™ estimates AAPL US Equity to be Overvalued by 7.1%

January 9,

Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 14

2025 Business: (425) 868-2486 URL: www.pfr.com


https://www.dropbox.com/s/1wrkdb76bhmh34z/ExtremeHurst_for_Bloomberg_Guide.pdf?dl=0
https://www.dropbox.com/s/wix7rri7jqct8vh/Price_Wizard_for_Bloomberg_Guide.pdf?dl=0

rallax

1) Bloomberg Problems:
' Financial Research, Inc.

7

1. Find the current price and valuation for MSFT
Price

Value

%Change to reach value:

Valuation growth rate:

Valuation Hurst:

Price Hurst:

-0 Q0T

2. Find the value of the INDU Index

3. Scan the OEX INDEX for daily ExtremeHurst signals and list two:
a. Signal Type: Signal Date:
b. Signal Type: Signal Date:

4. Using EXCEL, find the next Precision Turn daily scale cycle for SPX

January 9, Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 15
2025 Business: (425) 868-2486 URL: www.pfr.com



'1) Bloomberg Settings & Maintenance: ear_allax
|4 J Financial Research, Inc.

Use continuous futures to find signals, such as ES1, US1, etc.
« See recommended GFUT futures settings in the users guide
« Do not run tick charts as the computations take too long

If our EXCEL add-in hangs, read

Be careful of using up your Bloomberg data quota by
e Scanning a user defined list of securities
* Running large scans at end-of-day, week, month

For ExtremeHurst on G charts:
» For faster searches, select History = “Last” for the most recent signal or
select History = “Active” for signals in the last 20 bars
» Check out the optional Trident and TradeBox utilities included

For SmartChannel on G charts:
« Turn off log-periodic cycle display for less chart clutter
 Raise the max number of channels so none are missed

January 9, Parallax Financial Research, Inc. 7345 164" Ave NE, Suite 145-147, Redmond, WA. 98052 16
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TradeStation Platform Organization

rallax

Financial Research, Inc.

J

Supported Versions: TS 10.0 update 83

TRADESTATION ORGANIZATION

Desktop 1

Desktop 2

Workspace

Workspace 2

Workspace

Workspace 2

January 9,
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Adding TradeStation Charts and More...

earallax

Financial Research, Inc.

Vi 4 lII:
-

" Tradestation 9.5 - Desktop #1 - Untitled Workspace: 1

File Edit View Insert Format

Drawing Window Help

» | TradingApp Window | Ctrl+MN

New

Open Workspace... Ctrl+0 Workspace Crl+Alt+W
Open Desktop... Desktop

Close Window Alt+X

Close Warkspace Ctrl+W

Close Desktep
Move Workspace...

Save Workspace
Save Workspace As..
Save All Workspaces

Save Desktop
Save Desktop As...
Save All Desktops

Save As Picture...

! =Send feedback

foc

TradingApp
Store

Ctrl+5 e L

EasylLanguage

Add TS Applications such

()

TradeManager

=)

as Charts

TradingApps

Matrix Chart Analysis

it

Backup/Restore TradeStation > Portfolio Maestro wg:;]!:n:;:?rd RadarScreen Opﬁosrsgaﬁm

Import/Export EasyLanguage...

Print 5etup... -

Print... Ctrl+P L ‘(

Print Preview

Send Workspace... Quick Trade Bar Time & Sales

Preferences >

Manage Simulated Accounts.., % [ 1 g; " k

~  Work Online -

TradeManager " Other Active

Opened Workspaces > Analysis Basket Order Browser T et

Recent Workspaces >

Exit
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] Adding Studies (Indicators, PaintBars, ShowMe, ...) &ra"ax

Financial Research, Inc.

W TradeStation - Desktop #1 - Weekly Report

FILE EDIT VIEW WINDOW HELP

Trade

Position Graph

Apps

Timeframe ~ | g Studies -

Data -

| None

| O Add Study... 3 |~
" Add Study Group... PFR_VolumeTrend
Symbol
Edit Studies... div| Trend Signal Price

ExtHurst

LA | dZ edge% ~Hit% ~CallStrike ~PutStrike

MaxRetDate | Support_3 'Support_2

L=1,751.70 4

-0.34% B-

SOEX S&P 100 Index Tums: Mar 11 2021, (p=0.5139)
ChanV3

0=1,754.028

i Save Study Group... T
| 2 |@cum [E 2021
3 | @cTm) Edit Study Groups... Uptrend 9 0 May 142021 |
Down 10 | 0 = wiozooon ¥
4 |@rvm e Downtrend 131310 | 0 12928.0 | Jul 02 2021 )
L @RB(D} Uptrend 102 o5 1 2.0896 War 26 2021
6 | @KC(D) Coffee C Continuous Contract [May21] Uptrend C+(88)+2 124 47 2 h 1,700.00
7 |EwTo) iShs MSCI Taiwan ETF Uptrend | T( b3 |5 Add Study "
@5(Dy Soybeans Continuous Contract [MayZ21] Uptrend E
SLX(D.HB) VanEck Veirs Steel ETF Uptrend Titles and definitions are intended to give a general idea of a trading concept or analysis tool. No particular security,
—— = - group of securities, industry segment, analysis interval, idea, approach, strategy or setting is being recommended to
10 |EWJ(D,HB) iShs MSCl Japan ETF Uptrend il you or in any manner endorsed by TradeStation Securities or any of its affiiates. Solely you are responsible for the
1 AGG(D) iShs CORE US Agg Bond ETF watrend | C{99)+14 117 .96 results of the trading approach or strategy that you design or use. 1,600.00
12 | SCOMPX(D) Nasdag Composite Index Uptrend
SIDX S&P 400 Midcap Index Uptrend =
siex S8P Growth Cash lndex Sct Sy e 8| indicator .
SINX S&P 500 Index Uptrend Available: Selected:
SVX S&P Value Cash Index == = o | 1,500.00
SOEX S&P 100 Index Uptrend e S = ) _ | B | L
SRUT Russell 2000 Index AHImDl Volty - Stoch  Impl V... o HHPFR Description  PFR_..
)| SSPRX S&P 500 Index Uptrend AHImpl Volty- 1 Opti... Impl v v 1\ 1\PFR_VolumeTrend  FFR_.. o
| 20 |@20m) Australian Dollar Continuous Contract [Mar21] Uptrend pHImpl Volty- All Opts Impl V... 7 \1\PFR_Extremetiurst FFR_.. o
21 | @BR(D) British Pound Continuous Contract [Mar21] Uptrend Implvolty-Osc ImplV... o WHPFR_SmartChannel PFR_.. o 1,400.00
22 | @c(Dy Carn Continuous Contract [May21] Uptrend HImploity-RGE ol V... Add2 \I\PFR PredsionTurn PFR_... o
23 | @cco) Cocoa Continuous Contract [May21] Transition ol WHPFR_RsIz PER: iyt
pl VoltyHistori... Impl V. e <-Remove
| 24 |@CD(D) Canadian Dollar Continuous Contract [Mar21] Uptrend ﬁlmpl ValtyVoltys Impl V. e 1 11PFR_PriceVolume... PFR_... e
25| @oxm U.5. Dollar Index Continuous Contract [MarZ1] Dawntrend b Statemer;“ Inmm"' WHPFR_TechnicaRank PFR_..
;’G @EC(D) Euro FX Continuous Contract [Mar21] ”}'Induswy' Industry V| \PFR_PriceVolume... PFR_.. w 1,300.00
27 | @ECD) Euro FX Continuous Contract [Mar21] an -
28 | @ED(D) Eurodollar Continuous Contract [Junz1] Uptrend fInstituton AccDist Instit...
29 | @ESD) E-mini S&P 500 Continuous Contract [Mar21] Uptrend ptinterval Interval il
30 | @FV(D} |.STreasury Notes Cunl.lnuuus Contract [Jun21] Downtrend ‘Deﬁmﬁon HEd\tEasyLanguagau. Hlmnort--‘| e | | o — | ‘Cusbom\za‘.. ‘
31 @etm) Gold Continuous Contract [Apr21] Downtrend 1,200.00
32 | @HG(D) Copper Continueus Contract [May21] Uptrend Add from TradingApp Store. .. |
3 @YD) Japanese Yen Continuous Contract [Mar21] 3 i
34 @) NASDAQ-100 Continuous Contract [Mar16] Uptrend oK | | Coancd | ‘ Help ‘
_35 @NGID) Natural Gas Continuous Contract [Apr21] Downtrend
| 36 |@sFo) Swiss Franc Continuous Contract [Mar21] Uptrend 1,100.00
| 37 |@sID) Silver Continuous Contract [May21] Uptrend b /
| 38 |@sPD) S&P 500 Continuous Contract [Mar21] Uptrend i
39 | @TUD) S Treasury Notes Continuous Contract [Jun21] Uptrend b
40 | @USO) S.Treasury Bonds Continuous Contract [Jun21] Downtrend b
41| @wiD) Wheat Continuous Contract [May21] Uptrend h
42 | ACWX(D) iShrs MSCI ACW1 ex US ETF Uptrend b
43 |DBA(D.HE) Invesco DB Agriculture Fd Uptrend h
44 | DBB(DHB) Invesco DB Base Metals Fd Uptrend b § J i
45 | DBC(DHB DB Commodity kix Tracking Fd Uptrend 1 r o r
015 oty s Trackrg piren il Lt . : - Fam
- Jul Oct 1
H 4 b+ ¥ Pagel 5 o
- 5 Open Buying Open Closad Mar VL
4« » »  Uniiled Workspace: 1| Weekly Report it ' N/A T i 03,007 10:24;, Live® Data@®
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1) TradeStation Problems: rallax
Financial Research, Inc.

7

1. Find the current price and valuation for GOOGL
a. Price

b. Value
c. %Change to reach value:

2. Find the value of the SPY ETF

3. Add the OEX stocks to RadarScreen with the daily ExtremeHurst
Indicator. Sort on BarsToGo and list two signals that hit today:
a. Signal Type: Signal Date:
b. Signal Type: Signal Date:

4. Using a Chart, find the next Precision Turn daily scale cycle for
$SPX.X
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TradeStation Settings & Maintenance: r'a"alx
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_\_."_FI-..-- e

Read Chapter 1 of the users guide and adjust settings
Always open big workspaces with TradeStation offline, then go online once loaded

If TradeStation fails to shutdown normally, use the “Kill TradeStation” batch file to
shutdown all child programs (or reboot)

Charts and RadarScreen apps need lots of back data to run our tools, see the users
guide for details

Our tools must be re-downloaded every year to keep running past Feb 1st. Look for an
email from late Dec to late Jan
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