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Once the bar interval is determined, a range 
of bars can be used to identify a true con-
dition. For example, the condition can be 
scanned over the portfolio for signals that 
only occurred on the current bar, or it could 
be set to a number of bars back, such as fi ve 
days or bars (Figure 8). A true signal could 
be identifi ed if it occurred on any of the in-
dividual bars within the range of the Bars 
Back period.

Once the condition or conditions, and the 
bar interval and the bar range are set, then 
click on close and the Market Scan Wizard 
Portfolio dialog window opens (Figure 9).

New Portfolio. The scan will be over instruments held 
in a portfolio, which can be set up from this window.

Figure 9 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Figure 10 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

One Portfolio. The symbols for the stocks that make up 
the Dow Jones Industrial Average are listed. A portfolio 
can be futures, cash market (indices), stocks, Treasuries 
or a combination.

Next, click on the Specify Portfolio button to 
build a new portfolio.

Figure 11 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

CQG Preferences. A hierarchy for symbols can be selected.

Before building a new portfolio, an explana-
tion of symbols and CQG is in order. Figure 
10 lists a portion of the portfolio contents 
for the Dow Jones Industrial Average as 
of October 2005. The fi rst listing is S.US.
MMM, the 3M Company, a stock traded on 
the NYSE.

CQG uses a specifi c symbol format with a 
prefi x for the style of instrument. F is used 
for futures, S for stocks, X for cash markets, 
currencies, indices and reports, and T for 
Treasuries. A period is placed between the 
prefi x and the instrument symbol. There is 
a country code as well. For example, F.US.
USA is the 30-year Treasury futures con-
tract traded on the eCBOT. Depending on 
your settings, the country code may not be 
required if the instrument is traded in the 
country listed. 

Figure 11 shows a CQG Preferences confi gu-
ration where Futures is the preferred sym-
bol type and United States is the preferred 
country. Therefore, if a symbol is typed into 
a chart or Quote display, CQG will display fu-
tures contracts that use the symbol traded 
in the U.S. 

Consider a symbol such as HHH without 
a prefi x. HHH is the symbol for both the 
March Natural Gas futures contract and 
the Internet HOLDRS (an Exchange Traded 
Fund). If you pulled up a chart and typed 

Figure 8 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Defi ne Bar Range. Here, the condition does not have 
to be met on the current bar. In this situation, the 
condition can be met on any of the last fi ve bars.

in HHH, CQG will plot the futures contract 
because Futures is the preferred type. To 
plot the ETF, the symbol needs to be typed 
in as S.HHH. However, if Stocks is listed 
at the top of the Preferred Type in CQG 
Preferences, then typing in just HHH would 
show the ETF chart. 

The CQG Integrated Client comes prein-
stalled with several portfolios already in 
place. These can be used for scanning a par-
ticular condition. But many traders collect 
symbols from exchange Web sites or other 
sources in the form of Excel spreadsheets or 
text fi les. These symbols can be brought in 
to create new portfolios.

From Excel, these symbols can be copied 
and pasted into a new portfolio using the 
Ctrl-V key combination.

Using Excel, the appropriate prefi x can be 
merged with the symbols. If the stock sym-
bols are listed in column B, and you want to 
add the prefi x “S.”, type in the following into 
the top of column C: 

=”S.”&B1

Then copy and paste the formula in column 
C to match the bottom of the symbol list. 
Column C should show the prefi x and the 
symbol. For example, if cell B1 was IBM, 
then cell C1 should now be S.IBM. 
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Pasting Column C into a Word document 
will display the symbols and not the formu-
las, therefore copy and paste into Word, and 
from the Word document into CQG once the 
portfolio is created. If any symbols are pres-
ent that CQG doesn’t recognize, a warning 
will appear and the symbol will be deleted. 

Once the symbols are in the proper format, 
a new portfolio can be created by clicking 
on New and entering the name for the new 
portfolio (Figure 12).

Figure 13

Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Asset Classes. Symbols can be imported by clicking on 
the asset class buttons.

Figure 14 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Stock Exchanges. All stocks traded on a particular 
exchange can be imported into a portfolio.

Figure 16 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

ETF Portfolio. This list of symbols was imported from a spread-
sheet. Symbols not recognized by CQG will be rejected.

Figure 15 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Futures. Select the exchange and then the contracts from 
this list.

With the newly named portfolio, the instru-
ments to be included in the portfolio can be 
drawn from the asset class buttons: Futures, 
Cash, Stocks and Treasuries (Figure 13). If 
you click on Exchanges Only then all instru-
ments traded on the exchange are included 
and cannot be edited.

Selecting Futures brings up the futures 
exchanges and individual markets can be 
added to the portfolio (Figure 15).

Figure 12 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Creating a New Portfolio. To start, the portfolio is given 
a name.

Figure 17 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Finish. The condition and the portfolio is now complete.

Clicking on Finish ends the Market Scan 
Wizard (Figure 17).

Selecting Stocks brings up a list of exchang-
es to select from (Figure 14).

The new portfolio called ETF is populated 
by bringing in symbols of 240 exchange 
traded funds from an Excel spreadsheet 
(Figure 16).

The condition and the portfolio are set, so 
now the scan is run. Clicking on Finish brings 
up the Market Scan window (Figure 18).

Figure 18 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Market Scan. Scanning reports on whether conditions were 
met, and shows errors as needed. A Pass means a condition 
has been met; a Fail means a condition was not met. An 
error might mean that a new ETF was used and there was 
not enough data for the condition to pass or fail.
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Technology Sector SPDR Fund. The bar that met the condition is colored. This bar was within the last fi ve days of 
the day of the scan.

Figure 21 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com
If you want to verify the condition rules, a 
left click on the title of the condition (cqg.
TDSeq_CD_13) will bring up a window de-
tailing the rules (Figure 19).

Figure 19 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Condition Name. Details of the condition are available 
by left-clicking on the name of the condition.

Figure 20 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Pass List. Those symbols that passed are listed in the left 
hand column.

Clicking Start will run a scan of the portfo-
lio. Those ETFs that met the conditions are 
listed (Figure 20); the list would also include 
any ETFs that had an error in the data.

Fifteen of the 240 ETFs in the portfolio met 
the condition for the Tom DeMark Sequential 
price pattern study. 

Rolling the mouse over any row and a left 
click will bring up the chart of the symbol. 
If the condition was set up to mark the bar 
that met the condition then the bar is col-
ored (Figure 21).

Figure 22 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

TD Sequential. The TD Sequential study was applied to the chart. This price pattern technique uses a count to 
identify potential ends of trends.
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One ETF on the list was the Technology 
Sector SPDR Fund (Symbol: S.US.XLK). 
Figure 21 displays the chart. The bar that 
met the condition is colored yellow. 

Figure 22 (previous page) shows the TD 
Sequential study applied to the chart of the 
Technology Sector SPDR Fund. 

With the scan complete, the results can be 
saved (Figure 23).

Summary
Traders often evolve, and develop a trade-
marked style. A particular style may not 
be well suited to one market at a point in 
time, but it could match up well with an-
other market. Market Scan can be set up 
to search for those markets currently dis-
playing characteristics that better match a 
trader’s style.  

This article was authored using CQG version 7.4843.

Figure 23 Source: CQG, Inc. © 2007  All rights reserved worldwide. www.cqg.com

Save Results. A new portfolio of symbols can be created 
based on the group that passed the condition in the scan.

Trading and investment carry a high level of risk, and CQG, Inc. does not make any recommendations for buying or selling any fi nancial instruments. We offer 
educational information on ways to use our sophisticated CQG trading tools, but it is up to our customers and other readers to make their own trading and 
investment decisions, or to consult with a registered investment advisor.  


