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Your guide to getting the best out of ShareScope

Tutorial 37 — Data Mining using ShareScript Crosses

In ShareScope Plus and ShareScope Pro you can now Data Mine for a variety of technical indicator
crosses more easily by using the Cross Finder ShareScript.

This single ShareScript file will currently allow you to more easily create filters to find the following
crosses:

Price crossing above/below Moving Average

Golden and Dead crosses (two Moving Averages crossing
MACD crossovers

ADX crossovers

Momentum above/below specified levels

In this tutorial:

Adding the Cross Finder ShareScript criterion
Setting the criteria range values

Creating multiple filters

Using Cross Finder in Alarms

Adding the Cross Finder ShareScript criterion

In Data Mining, create a new filter (see Tutorial 6 — Basic Data Mining if you are not sure how to do
this).

Click on the Add Criterion button and select ShareScript from the Data Mining Wizard. You can
either click in the radio button and then click on Next. Or double click on ShareScript to select it
and move to the next step in the wizard.

http://www .sharescope.co.uk/tutorial37.html
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Data Mining Wizand

Step 1 - Category Overview
Please select the general tvpe of criterion wou wish to create

Sharescripk

{:} Price

(") Headline ratios, resulks and Forecasts
() Adwvanced results and forecasts

{3 walume and Technical Analysis

" Rankin Sector

() Other criteria

(%) ShareScript

http://www.sharescope.co.uk/tutorial 37.html

< Back ” Mext = l [ Zancel

] [ Help

Now click the Select ShareScript file button.

Data Mining Wizard

Sharescript

Please select a script ko use as a data mining crikerion
Moke: only scripks which return a numerical walue may be used

ShareScripk

s e el ol Select ShareScript file. ..

The following dialog will be displayed. You may be able to see the Cross Finder script already
(outlined below in blue), however first you should make sure you have the most recent version of

it.

ShareScope’s ShareScript experts will make changes to default ShareScript files from time to time
- any updates are uploaded to the ShareScript Library. To access the Library, click on the Script

Library button (outlined in red).
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In the Library, locate the Cross Finder script in the Columns section, highlight it and click on the
Download & Install button. If prompted, overwrite your existing script if you are sure you have

Add ShareScript Criterion

| [£1 3 white Soldiers

[ Three White Soldier. ..

[ |__x| ADX Level Cross

Loaks For 3 white soldiers (bullish
paktern in last 30 days, Shows number
of daws ago that pattern occurred.

Finds shares that have crossed above

http://www.sharescope.co.uk/tutorial 37.html

ALY, 55 the set trigger lewvel.
|?_x| Cross Finder Identifies a number of classic kechnical
CrossFinder, =5 Crosses
; |?_x| Gap Ups Shows the number of "gap ups" in the
E GapUp.ss previous 5 trading dawvs
|?_x| Higher Highs Counts the number of higher highs up to

[ HigherHighs.ss
|?_x| Higher Hs & Ls
[ HHs and HLs.s5

|?_x| Island Reversals
[ Island Reversal ss

| |?_x| Relative Strength
[ Relativestrength.ss

|?_x| Trend Breakout
[ TrendingBreakout, ss

|
[ |?_x| Trend Direction
| 7 TrendingDirection.s=

|?_x| Trend Stength
[ TrendingStength.ss

the latest high

Counks the number of higher highs and
higher lows up to the latest value

Counts Island reversals in the previous
22 trading davws

Returns the relative strength of the
share against a chosen index

Determine shares that are breaking out
of down trend (+1% or up trend {-1)

Determine each share's trend direckion;
positive is up

Determine shares that are trending over
the last 22 davs. Low values are skrong
krends,

Mew Scripk. ..

Qrganise

Refresh

Scripk Library

i P W

[]single line display

Wisik v, ShareScripk, co,uk ko Ffind more scripts, or use the library button above,

not already made any changes to it that you wish to keep.
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Online ShareScript Library E|DZ|
Connected to the ShareScript library at www.sharescript.co.uk
Shiay Sork by Search
Type |C|:|Iumns - | |Name " | | |
Category |.ﬂ.n':.f W |

Capitalisation ¥s Pre  Returns 1 if the Market Capitalisation is less than ~ #»

Jan 2010 Tax Profits the Pre Tax Profits multiplied by a given walue {the
12 downloads default is 15)
CashFlow / EPS ash Flow divided by EPS {historical)

Feb 2008 307 downloads

Column Cross Finder Identifies a number of cla :chnical o

EBIT Calculates Earnings Before Interest & Tax
Qck 2009 42 downloads

Elder-Ray buy/sell Returns 1 when the Elder-Ray indicator signals a

May 2005  signal filker buy, -1 when it signals a sell, Author: Kenneth
493 downloads Halles:
Enterprise ¥alue Calculates the Enterprise Yalue
Qck 2009 52 downloads (Capitalisation+Met Borrowing) of a share
EPS Growth %o Returns the Rolling PEZ/Rolling PEL expressed as a

[ Download & Install ] [ Cancel

Now that you have the latest version of the Cross Finder script, you can select the Cross Finder
from the Add ShareScript Criterion dialog and click on OK.

The CrossFinder script will show as selected, so click on Finish on the Data Mining Wizard.

Data Mining Wizand E'

Sharescript

Please select a scripk ko use as a daka mining criterion
Mote: only scripts which return a numerical walue may be used

Sharescripk

CrossFinder Change ShareScript file...

Scripks CrossFinder

< Back ” Finish l [ Cancel ] [ Help

The dialog shown below will appear.

http://www .sharescope.co.uk/tutorial37.html

06/07/2011 16:15



ShareScope Training Zone http://www.sharescope.co.uk/tutorial 37.html

From the first drop-down list you can select the type of cross you want to Data Mine for. Note that
all options have a cross above and a cross below option. You can only select one option at a time,
but you can add the script multiple times to combine different cross-overs.

The second drop-down list allows you to specify the graph time periods to use - either Daily,
Weekly or Monthly data.

Data Mining is best used with end-of-day prices. The option to Include latest intraday price is
included so that you can use this same script for intraday alarms. See the Using Cross Finder in
Alarms section below for more information on this.

Select Cross Type

Price abowve M Ll

[ ]Use intraday {daily data anly)

Once you've selected the type of cross-over and graph time to use, click on Next to enter the
parameters you wish to use to calculate the technical indicator you have selected. In the example
below, the ADX above level cross was selected, and the settings have been edited for a 14 day
ADX to rise above 30.

Settings...

14 Period

)
Em

Click on OK to save your settings and add the criterion to the filter.
Setting the criteria range values

For all of the cross-overs available on the Cross Finder script, the criteria will only ever have a
minimum value of 0 and a maximum value of 1.

Seript: CrossFinder: 14 o x
I

1l
w10 |EOE

Shares that have returned a 0 have not met the criteria (no cross-over has occurred); shares that
have returned a 1 have crossed according to the settings you have specified for the criteria. This
is regardless of whether you select a ‘cross above’ or a ‘cross below’ - if a cross has occurred in
either direction, the result you are looking for will always be 1.

That being the case, you now want to set the range on the criterion to be from 1 to 1 (as shown
below) to ensure that the shares listed have all met the cross-over you are looking for.

Script: CrossFinder: 14 o | x

1
1.00 1.00

Creating multiple filters

As mentioned above, you can add the same or other scripts to the same filter as many times as
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you like. If, however you want to find shares where the price crosses above a Moving Average, and
also find shares where the price has crossed below the same Moving Average you will need to set
up two separate filters. See the examples below of how the two filters may look:

Filter: Price Above MA Filter: Price Below MA
Findz FTSE 350 shares where the Findz FTSE 350 shares where the

price haz crozsed above the B5 price haz crozsed below the 55 day
day EMA, Ebda,

Source Source
{JLSE shares  (JFTSE 100 {JLSE shares  (JFTSE 100
(3 Other: | FTSE 350 v| @ Other:|FTSE 350 v

[.ﬁ.dd Criterion ”_ Select Filker ] [.ﬁ.dd Criterion ” Select Filker ]

Script: CrossFinder: =] | x Script: CrossFinder: =] | x

111 A 1l
e m |@EE e e PO

Notice that there is no visible difference between the two filters, aside from the name and note -
the criteria look the same and the ranges are set the same. The only way to be really sure about
what the criterion is filtering for is to edit it and you can do so quickly by double clicking where it
says Script: CrossFinder:

Using Cross Finder in Alarms

If you use historical graphs in ShareScope and include the latest intraday prices, you may want to
be alerted for crosses that occur during the trading day with the latest mid price. You can now do
this very easily using the same Cross Finder ShareScript file.

To set the alarm, go to the Edit menu and select Set an intraday alarm for [share]. Click on
ShareScript, then click on Next.

Alarm event type §|

3. Intraday alarm event type
Flease choose a bype of event ko trigger the alarm

3i Group PLC (73 19/22p Ords) alarm colour

) Price rise | fal ) Maving average
) Unscheduled auction I MacD
() Mews story {IRSI
) Date and time: {1 stochastic
(%) Sharescript
Alarm noke:
toptional)

[ Options ] [ < Back ” Mext = l [ Zancel ] [ Help

Click on the Choose Script button and select the script from the ShareScript dialog. When
selecting your cross type, ensure you also tick the option to Include latest intraday price.
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ShareScript alarm

4. Intraday Sharescript alarm
Please choose a ShareScript Far the alarm and sef the parameters

3i Group PLC {73 19)22p Ords)

|°

Scripks  CrossFinder Choose Scripk

Purpose: Identifies a number of classic technical crosses

Checked: every 120 seconds inkraday
Cukpuk: skandard oukput - there are no adjustable trigger poinks

&

Select Cross Type

Defaulks

|Pri|:e abioeve MA Vi [ Mext = J

i
e =
Cptiony l | G0 el Help

Include latest intraday price

Continue adding the settings for the indicator you are using in the script and then continue to add
the intraday alarm as you would any other alarm.

The alarm can then be reviewed, edited or deleted within the Alarms list.

01 Alarms - Alarms table 1

Remember if you have any trouble finding or using any of these features, please don't hesitate to
call our Customer Support team on 020 7749 8504. They will be delighted to help.
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