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Scanner

Section 4.1

Analyziz

Wolatility Analpziz

ﬂ Scanner

Note: This facility is not available with Junior TESS

The scanner facility searches through a set of datafiles for certain types of TES bars and other
specific criteria. The results of the scan are then shown in the results list.
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Click Run to start the scan.
The progress bar shows how far the scanner has gone through the data list.
Click Stop at any time to stop the scan.
Click Continue to resume the scan at the last file processed.
Click Print List to print the results list to the default printer.
Click Reset to return all the settings to the default set.

Click Help to display the relevant section of the online help file.
Double Click afilein the result list to load the chart.

Data Types:

Pro tab will search afolder of Pro format Data
Metastock Tab will search afolder of Metastock format Data
Stock Tab will search through afolder of Stock Data

Worksheets Tab will search through pre selected list of Worksheets.
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Scanner (Continued) Section 4.1

Search intervals:

Theinterval to bar 1 isthe number of bars from the end of the data through which the search
for Bar Type liscarried out.

Theinterval to bar 2 is the number of bars back from and successful Bar Type 1 to be found.
Theinterval to bar 3 is the number of bars back from and successful Bar Type 2 to be found.

Example

The above example shows a search for a Test bar within the last 10 bars of a datafile.

If aTest isfound it will then check that it was preceded, within 2 bars, by either a L oaded
Down Bar or aV2 Loaded Down Bar. If so then it will check that this bar is also preceded,
within 2 bars, by a Loaded Down Bar or aVV2 Loaded Down Bar.

Period:
Daily, Weekly, Monthly : Check the interval formats for each contract included in the scan.

Near est Futures. (only with CRB Pro Data)

Include : Thiswill include the nearest futures file (e.g. BPNFVOI.PRO) in the scan.
Exclude : Thiswill exclude the nearest futures file from the scan.

Only : Thiswill scan just the nearest futuresfiles.

Check Highs & Lows:
Thiswill check if achart istrading at or near the high or low for a specified period.

> Scan Highs & Lows

SHect the period from which to
fiz— :ll Months [Period ko calculate Max High and Low) calculate the High and Low. The most
" High common value will be twelve months.
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[V Check |‘||:| ﬁ Barz from the end of the chart select how _Cl oseto the ngh or Low the
chart istrading.

¥ Check successful TES bar

SHecting to check bar s from the end of
the chart will check each bar in the
|5 j Percentage from Low specified period_

[+ Check I‘ID ﬁ Barz from the end of the chart
[+ Check successful TES bar

— Low

SHecting to check successful TES bar
will only check any TES bar that has met

Cancel | Ok | g;:r:)rz]aér.crltenaselected elsawherein the

The above example will check if the chart been within 5% of the Y ear High or within 5% of
the Year Low in thelast 10 bars of the chart. It will also check if the successful TES bar from
the other section of the scanner isaso in either of those positions.
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Scanner (Continued) Section 4.1

Check Close:
Thiswill check that the latest close price in the data file has closed a certain percentage above
or below the last TES bar found which meets the other search criteria
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Check RSI:

Thiswill check if the RSI iswithin certain limits, similar to the High Low check.
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Expired Contracts: (only with CRB Pro Data)

Thiswill skip any contracts which have expired or any within a specified time from expiry.
For this purposethe expiry date is assumed to be the end of the contract month rather than the
exact expiry date of that contract.

Future Contracts: (only with CRB Pro Data)

Thiswill skip any contracts which are due to expire beyond a specified period into the future.
For this purpose the expiry date is assumed to be the end of the contract month rather than the
exact expiry date of that contract.
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Scanner (Continued) Section 4.1

Scenarios:
Having set up a scan which may need to be run again, it can be saved in one of eight scenario
buttons.

™' Save Scenario M= E3 .
Click Save.
o Select a zeenario number o save and enter a Sdect the Scenario Number.
g B suitable descritpion belows Type a suitable description.
C !
Click Save.
D |Test
T E
~F The description will be shown when
G the cursor is hel d_ over any scenario
" H Cancel | button on the main scanner screen.

Note: The Scanner window can be |eft active while viewing charts therefore enabling the
output list to be referred to. If Exit is not clicked the window will hide behind the main screen
until analysisis selected again. If Exit is clicked, the window will close and the analysis will
need to be repeated. To show the scanner again, either click the Scanner on the task bar or
click ‘Analysis/Scanner’ as usual

Note: This facility is not available with Junior TESS
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Chart Sequencer Section 4.2

Note: This facility is not available with Junior TESS

The Chart Sequencer icon allows you to view charts automatically one by one for
r:_l a specified period of time each.

For the location of thistool — see ‘ Tool Bars
The Chart Segquencer loads worksheets saved in a specified folder or list and then displays
each chart in the worksheet one by one for a specified period of time. The location of the
worksheets and the time each chart is displayed can be changed as detailed below.

Right click the Chart Sequencer tool to change any of the related settings.

Sequencer I
by Folder [T\ TESS\Pages Brovse
= bylist  [Dafaul x| EditList

B warksheets in list

—Intemal—————— Help Carncel

I Eﬁ Sec

Bezet

Sdect by Folder to sequence through all the worksheets found in a specified folder.
Click Browse to change the folder where the sequenced pages are to be read.

Sdect by List to sequence through alist of worksheets.
Click Edit List to edit the list of worksheets to be sequenced through.

The Interval controlsthe length of time each chart is displayed.
Click Reset to set the sequencer back to original default settings.

Click Cancel to close the Sequencer Editor without making any changes.
Click OK to save the new settings and close the Sequencer Editor.
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Chart Sequencer (continued) Section 4.2

Left click the Chart Sequencer tool to activate the Automatic Chart Sequencer.

B« [0 > o] Close

The Arrows move the sequencer back or forward, Single for charts, Double for worksheets.
The arrows can be used even when in Auto Mode, the next chart will be displayed and the
sequencer will continue in Auto Mode.

Click Pause to halt the sequencer on the current chart. Click Auto to proceed again.

For exampleif you wish to add text to a chart while the sequencer is running, click Pause, then
add the desired text, then click Save Wor ksheet before clicking Auto to resume sequencing. If
the worksheet is not saved the changes will be lost as the sequencer does not save worksheets
asit goes.

Check Close to stop the sequencer and revert to the normal display with the current chart.

Activating any of the tools within TESS will pause the sequencer. Click Auto to proceed
again.

Notes: The sequencer always starts from the first suitable file it finds in the specified folder or
list. It istherefore preferable to use the pause control if you wish to continue viewing from the
current folder.

Note: This facility is not available with Junior TESS
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Training Mode Section 4.3

Note: This facility is not available with Junior TESS

Training Mode is afacility which removes a specified number of bars from the

E end of a chart. This can then be used to add single or multiple bars back to the
chart.

For the location of this tool — see ‘ Tool Bars'.

Left click the Training M ode tool to activate the facility.

When activated the specified number of bars will be removed from al displayed charts.
The following dialog box will be shown.

Training Mode
“ « om0 ozoctzo00 | bbb [ Close

Click the Arrows to add or remove bars.
The date and time shows that of the last bar in the active chart.
Click Close to exit the Training Mode and reset all displayed charts.

To Adjust the Training M ode Settings
either:  Right click the Training M ode tool.
or: Click Settings when the Training Mode is running.

The Training Mode works in three different modes.

Bars:

A selected number of bars will be removed from the end of each chart.

If aweekly chart is displayed with adaily chart the same number of bars will be removed from
the end of the chart. The charts will therefore not have concurrent end dates.

This method however is the faster method to use without having to think about dates.

Training Mode

Bars T Daps T Time

Small Step sets the number of bars
szl moved by the single arrow.
Large Step |—5:jl'
. L ar ge Step sets the number of bars
B hid |_A

o B moved by the double arrow.

Barsto Hide sets the number of bars
removed when starting the Training
Mode.

) Eonrent et Save I
Reset Cancel |

Lpoly Traiting mede b
’76‘ Al Bharts | IEEE Ok |
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Training Mode (continued) Section 4.3

Days:

All the barsin each chart are removed back to a specified date.

For example, if aweekly chart is shown with adaily chart both charts will show concurrent
dates.

Tlaining Mode
: Small Step sets the number of days
[ Bas ] Days [ tme 1| moved by the single arrow.
Small Step (days) [T -+
o L ar ge Step sets the number of days
Large Step [days] [5— =] Stat Do moved by the double arrow.
. I—_| = )
Daystahide 8130 2303 op 2000 =l Days to Hide sets the number of bars
removed when starting the Training
[V Hide Wolume on Last Bar Current Date : 03 Oct 2000 Mode.
Aply i e o Start date sets the concurrent date
£ A Charts _Heb | QK |
for al the charts.
| Current Chart Save |
Beset I LCancel |

Check Hide Volumeon Last Bar to remove the volume data on last displayed bar to make the
data viewed more redlistic to data available in an up to date chart. This facility is not necessary
for contracts where the volume figures are known at the close of trading.

Time:
This method is only available when trading with Real Time Data on an intraday basis using
the additional Real Time Service pack with TESS.

Click Save to save the changes for the next time you run TESS.
Click Reset to apply the original default settings.

Click OK to accept the changes and return to the chart.

Click Cancel to exit without making changes.

ToLoad a New Chart with Training Mode Activated

When loading a new chart, check Training before loading the new chart and the chart will be
loaded with the specified number of bars hidden. The Training Mode can then be used as
above. The purpose of thisisto load a chart without seeing the hidden bars first.

Note: This facility is not available with Junior TESS
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Volatil |ty Ana yS| S (Only applicable with CRB Pro data) Section 4.4

Click Analysis on the top menu

Sdect the Drive and Folder of the data to be Analysed

Default location (C:Crb\Pro), this can be altered in Settings\Preferences\Data Paths.
Thefilter should be left as*.krv for CRB volatility files

A list of available fileswill show in the left lower box, with the file count above.

Q Volatiliy Analysis [ %]

= & Impied rsing Bun Select the type of analysis

=5 Bridge 100 percent rise Siom

Within [30” Days e | Implied Rising: To search for a
specified risein Implied Volatility within
» e Pt | | thelast'x' calendar days.
ke - Wfithin |3_ Daps Helo |
W lgnore Expired Contracts and Iastw days Crossover: To mCh f0r a

Awvalable Files = 1635 Anaksis Total= 5 crossover of Implied and Real Volatility

pr—— x| [DBridee\PiorAG 2000 KAV within a specified period of calendar days.

AGZO0DKRY i |D:ABridge\PichCB2000 KRV

AG2000Z KRY D:\Bridge’\PrchCE2001F KRV

4119957 KRY D:\Bridge’ProhC5 2000 KRY

A1Z000H KRY D:\Bridge’PiotDJ 20002 KRY

A12000M KRY

A120000 KRV

AIZ000Z KRY

AI2001H KRY

AIZ00TH.ERY |

| D%2000Z KRV

Check Ignore Expired Contractsto prevent any expired contacts being searched.
Expired contracts have a tendency to show a high increasein Implied Volatility as they
reach expiration. Likewise contracts within a specified number of days before
expiration can also be ignored. A period of 14 days is recommended.

Click Start to run the analysis
Files meeting the requirements will be listed on the right hand list, with the file count
above.
Click Stop to halt the process at any time.

Double click any of the Output Filesto display the chart.

Click Print List to output the list to a printer.

Note: The Analysiswindow can be left active while viewing charts therefore enabling the
output list to be referred to. If Exit is not clicked the window will hide behind the main

screen until analysisis selected again. If Exit is clicked the window will close and the
analysiswill need to be repeated.
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Optl on Strikes (Only applicable with CRB Pro data) Section 4.5

The Option Strikes icon shows a matrix output of the last two days of option strike
data

For the location of thistool —see ‘ Tool Bars

This part of the program was added at the request of many users to enable them to read the
Option Strike prices supplied by CRB without the need to keep backdated charts and also view
the datain atable format.

Thefirst time you use the Option Strikes facility you should download two days of data asthe
program displays the latest data together with references to the previous day.

The program searches the OS Download path (set in Settings\Preferences\Data Paths) for the
two latest Option Strike data files. The datais then copied to the files called OS-New.amr and
0S-Old.amr in the OS_Data Path (set in Settings\Preferences\Data Paths). If the program only
finds one new downloaded file the old content OS-New.amr is copied to OS_Old.amr,
therefore always keeping just the latest two days.

If you do not use the Option Strikes facility every day, you may need to download two files
prior to running the Option Strikes to ensure you always refer to the latest data.

To Open a New Option Strikes Screen:

1) Click Option Strikes Button

2) Sdect the commodity to be viewed using either of the drop down boxes at the top.

Ticker (e.g. AD) or Description (e.g. Australian Dollar)

3) SHect whether you wish to look at prices, point values or a custom price multiplier.
Price:  The point value is multiplied by the figure shown to display dollars
Points: The point value provided by the CRB Pro Datafile is shown.
Custom: The point valueis multiplied by a custom multiplier.
Data:  Raw data provided by the CRB Pro datafile.

Display

In each of the data boxes there are two figures

The left figure shows the strike value and the right figure the movement from the previous set
of data (usually the previous day). If there is no movement no valueis printed or if thereis no
previous data (i.e. a new contract) no value is displayed.

The two dates at the top of the screen show the dates of the most recent strike data
downloaded. If these dates are not concurrent trading days or are not up to date, then two days
of new strike data should be downloaded and the Option Strike routine run once again.

Price Multipliers

The price multipliers are al stored in the file "Ticker.Dat". Thisfile can be edited using
Windows Notepad. If you do wish to edit this please ensure you make a backup copy first and
keep the format the same within the file or errors may occur. The price multipliers stored in
thisfile are based on our understanding of the formats used by CRB and serve only as an
indication of price or point value. Any prices should be checked with a suitable broker prior to
any trading.
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