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This research presents the genetic algorithm to build a trading system, which composes
of a buying rule, selling rule and exit rule generated by combining technical indicators. The evolved
trading systems are trained with historical data of SET50 starting from January 2001 to December
2010, and tested with the data from January 2011 to December 2015. The training result in terms
of an average annual rate return is 20.06%, and the average annual return of the test data is 17.05%.

In addition, the performance of the generated trading systems are compared with the
MACD and the LARG using the data from SET50. The test uses historical data from January to
December 2015. The proposed method yields 95.71% profit return. A profit return of while MACD
and the LARG offer the return of 12.75% and 17.28% respectively. These show that proposed

system can create a powerful investment strategy in terms of maximizing profit.
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2.2.1 lduA N aAaeU o 9418 (Simple Moving Average: SMA)
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2.2.2 ANndAdeUALLUIAVFMNEI (Exponential Moving Average: EMA)
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2.2.4 1MMNad1galyin (New Low)
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2.2.6 Av AN HANBUIUA (Commodity Channel Index: CCI)
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2.2.7 AINALIATOUNTINMIMEAMA (Moving Average Convergence Divergence:
MACD)
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A = 1 9 A FY
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Training Data 1/1/2001 31/12/2010 2,550
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Date Symbol Type Price Close Volumes Amount Profit
Signal
12/01/2015 PTT Buy 277.00 800 221,600.00 -
12/01/2015 ADVANC Buy 123.00 1,000 123,000.00 -
31/03/2015 DTAC Buy 31.50 5,000 157,500.00 -
22/04/2015 DTAC Sell 32.00 5,000 160,000.00 +2,500
06/05/2015 SCG Buy 280.00 500 140,000.00 -
14/07/2015 PTT Sell 284.00 800 227,200.00 + 5,600
25/08/2015 ADVANC Exit 115.00 1,000 115,000.00 - 8,000
05/12/2015 SCG Sell 290.00 500 145,000.00 + 5,000
Total + 5,100
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3.3.3 MIAUHUNMIMINUENTIN (Genetic Operation)
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3.3.3.4 Masnunlsz1ns AN (Replacement)
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Population N Population N+1
Replacement
Population 1, Fitness : 15 » Population 1, Fitness : 15
Population 2 , Fitness : 24 » Population 2 , Fitness : 24
Population 3 , Fitness : 10 » Population 3 , Fitness : 10
Population 4 , Fitness : 30 » Population 4 , Fitness : 30
Population 5, Fitness : 86 " Population 5 , Fitness : 86
Population 6 , Fitness : 55 » Population 6 , Fitness : 55
Population 7 , Fitness : 71 » Population 7, Fitness : 71
Population 8 , Fitness : 40 » Population 8 , Fitness : 40
Population 9, Fitness : 62 » Population 9 , Fitness : 62
Population 10, Fitness : 25 ! Population 10, Fitness : 25
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2001 0.00% | 0.00% | 0.00% | -0.69% | -1.58% | 0.00% | -1.81% | 0.00% | -5.06% | -5.77% | -1.48% | 0.00% -10.28% -12.20%
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2014 -0.39% | 0.00% | 0.00% | 0.00% 0.00% | 0.00% -0.43%
2015 3.73% |0.00% | 479% | 6.03% -0.36% | 0.00% | 0.00% | 0.07%
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