
Parallax Workshop Session 3 

WORKSHOP 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 
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ExtremeHurst™ Scanner (APPS EHURST <go>) 

 
• Select the Security Source: 

– 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 
– 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 
– Float cursor over any feature to see a message about it 
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Scanner Chartbooks: 
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ExtremeHurst on Bloomberg “G” Charts 
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ExtremeHurst on Bloomberg “G” Charts 
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Using Trident™ in ExtremeHurst™ Charts 
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ExtremeHurst™ Charting (APPS CS:PFR <go>) 
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ExtremeHurst™ Charting (APPS CS:PFR <go>) 
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ExtremeHurst as an EXCEL add-in Function 

Type APPS PFEX <go> and Press Run, then insert a function or use a template: 
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Price Wizard™ Scanner (APPS PRICE <go>) 

 
• Select 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 

• Select Equity Type: 
– Default is single equities 
– If you select “Portfolios”, you may chose ETFs or Indices.  You must 

be enabled to access the historic holdings and weights 
• Select Scales: 

– Supported scales are for plotting only and are limited to weekly, 
monthly, or quarterly 

• Select Sector Filters & Settings 
– The user can filter on market cap, sector, minimum price, minimum 

liquidity, and various valuation profiles 
– There are even more filters under the “additional Settings” menu.  

• Press Perform Valuation to Run 
– 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 
– The red stop button will stop the run 

• After the Valuations End 
– 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 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, 

and backtest some simple models  
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Price Wizard – Analysis ! 

 
• Examine Fundamental Factors: 

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

 
 
 
 
 
 
 
 
 

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

 
 

 
• Build 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 our fundamental rank neural net to help select 
stocks 

 
• Backtest Various Strategies: 

– Sort stocks by valuation concepts and test rolling 
monthly portfolios 

– Select year range 
– Select portfolio size 
– VAMI results 
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Bloomberg Users Guides 

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
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Bloomberg Problems: 

1. Find the current price and valuation for MSFT 
a. Price  _______ 
b. Value _______ 
c. %Change to reach value: _____ 
d. Valuation growth rate: _____ 
e. Valuation Hurst: _____ 
f. Price Hurst: _____ 

 
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 
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Bloomberg Settings & Maintenance: 

• 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 How to Fix Common Bloomberg Issues 
 

• Be careful of using up your Bloomberg data quota by 
• 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  

 

https://www.dropbox.com/s/u9kfxn0tbky28u5/How%20to%20Fix%20Common%20Bloomberg%20Issues.pdf?dl=0


TradeStation Platform 
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TradeStation Platform Organization 

Supported Versions: TS 10.0 update 83  
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Adding TradeStation Charts and More… 
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Adding Studies (Indicators, PaintBars, ShowMe, …) 
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TradeStation Users Guide 

https://www.dropbox.com/scl/fi/70y6ip0jsvytfd8jbyrrv/Parallax-Users-Guide-2025.pdf?rlkey=faiym20x1ntjixd5qaspbgdig&dl=0
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TradeStation Problems: 

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: 

 
• 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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