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Selecting more than 1 column in a sub-select is possible. I learned this tip from
Jochem van Dieten (who knows more about SQL than anyone I know) on a recent 
CF-Talk thread. According to Jochem you can use the following Syntax: 

<Cfquery ... >
SELECT * FROM table
WHERE (x, y) IN 
   (SELECT a, b FROM otherTable)
</CFQUERY>

 ...Now ya gotta admit that's pretty neat! 

Note: This syntax will not work on every db server. It will not work on MS SQL server
for example. See the notes below for more detail
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