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PODSAPORN SAELIM: DESIGNING A TRADING RULE BY ANALYZING
TRADING SIGNALS OF INDICATORS. PROJECT ADVISOR: SUNISA RIMCHAROEN,

Ph.D., 42 P. 2017.

This project presents applying technical indicators to create a trading rule by considering
approaching buy and sell signals of multiple technical indicators. The proposed rule can be used as
a tool to help support investment decisions that make a profit for investors. The proposed rule is
compared with the technical indicators that have been popular which are the Simple Moving
Average (SMA), Moving Average Convergence / Divergence (MACD), Percentage Price
Oscillator (PPO), Positive Volume Index (PVI) and Triple exponential (TRIX). The historical data
employed in the experiments are from 01/01/2006 to 12/31/2015.

The comparison results show that the proposed rule called APPA outperforms the five
technical indicators. The results from a backtest simulation show that the SMA, MACD, PPO, PVI
and TRIX yield compound annual growth rate (CAGR) of -0.46, -9.2, -9.0, 3.08 and -36.10

respectively, while the APPA return 18.88 .
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TRIX -100.00 -0.56 -36.10
APPA 463.83 3.24 18.88

F]
A v a A 2 o A

RS : WUNATVYI HUIPDINAANN aﬁt:f@inﬂﬂﬁﬂﬂﬁ@\?

(3 [

~ @ J o dy a A A A
Fl]'lﬂfﬂ'ilfl_r%fJ‘]JL‘i/]EJ‘]_IWﬁﬁ‘l/\ﬁﬂ‘ﬁﬂ“]_l Y ﬂﬂ'l\il‘ﬂﬂﬂﬂ’i]ﬂiﬂ@ﬂi'l\ﬂ] 4-8 LIagM1T 1N 4-9

H 9 1 v
aad o (Y v A =

<3 Y1 o g’; 1 a o g’/ dyd v A 1 =
%mu”l@’nmﬁmmmwuﬂm 391 GUEN\TI‘L!‘L!‘W‘L!‘ﬁGl,uﬂixiullNaﬁW‘ﬁqu@ﬂ'JW]'J%')ﬂﬂu € BN
] = = a A 1w dyw A A o = A S A
UQUE]ﬂﬂ\‘Iﬂ’J'IiJlJ‘]Jigﬁﬂ‘ﬁﬂ'l‘wﬂ’)W]'J“lf’)ﬂﬂNW]ﬂuﬂT]u'lllWL‘]_GEJ‘]JW]&‘]J ITHDNAMNUFNAABULUNUN

= ' ' v d' ' 3 a a =) d‘ 1
AN AINNUAIANINNGINI Lm%'ﬁ)@]i'lﬂWiﬁ]iiym‘LlI@G]’E]‘]J‘Vliﬂﬂﬂ'ﬂ



34

d
4.4 ANTTHNANINAAY
g 1 a o Y XA oA 3 1 {
NITUIUNTTUASUVUADUAN 9 Gumﬂmuwuﬂuﬂ’i\iﬁ ﬁﬂuuu‘ﬂ’]ﬁﬂ’]u')ﬂ!ﬂ’]!ﬂaﬂ

) v ) ° & ) o a ~
ﬂ']’]ﬁJLGU']GI,ﬂa NATOUAIENITIIA0INITFOVIBd LAY UTZezIa1 10 T !Lagllﬁﬂlﬂﬂﬂﬂ

= Y 1 Y v Ay Yo 9 Y '
5’]8@13@3@11!61]1!@@1!?”\16] ﬂa@ﬂﬂuhlﬂWaaW'ﬁﬂ’]Nﬂllﬂu']LﬁuﬂiﬂsU'Nﬁu ﬁ’]ﬂﬁJ@\'jﬂlULNﬂlﬂﬁwa
o AN Yo z&l @ [4 ti‘ A o A Li’ @ [
ﬂ’lulﬁ@lﬂ‘ﬂl!ﬂu‘ﬂulﬂﬁ11ﬂ']ﬂﬂ']'iclfasll']ﬂﬂaﬂcﬂﬁwﬂﬂqﬂﬂa"]ﬂ@ﬂﬂﬂcﬂllugu']ﬂﬂ NITEDVIIHANNINY
A [ ~ S 3 4 9 Y o :i’ Y tiyoj
L?J@ﬂ’llﬂaﬂﬂlﬂ\ilﬂﬂﬁl“ﬁuﬂﬂ')’liJL"’U’]GlﬂaﬁiUuiUu'lﬂlclff)sll']fJGll@\iﬂ'JG]f'Jﬂ MACD(12,26) ttag SMA(10)
a1 1 A [ Y I 3 Px 1 A o ° L
UAWINNIINIDININY 60 Lﬂﬂﬁl“ﬁu@]mullﬂ ﬂguaﬂyﬂlgm@\?Waﬂjqiﬁﬂﬂllﬂu%ﬁlﬂﬂWﬁ“ﬁ@ﬂﬂﬂ

HANNSNINUNINA 4-1

FLMM{20)

3,000,0008

2,500,0008

2,000,0008

Equity

1,500,0008

1,000,0008

500,0008
2006 2008 2010 2012 2014

Date

= A " a ay v
NNN 4-1 ﬂiwhmmmsmaau"lﬂasuam“amuuamum"lﬂmﬂmimﬁfm

{ ] 1 1A [ a '
{l]'lﬂﬂ']Wﬁ 4-1 ﬂ$H’iulligf'ﬂﬂTWﬁ?NﬂlﬂQHﬁﬂTNuaﬁnu ﬁf’)ﬁﬁ']ﬂ']ilﬁ‘ﬂi@@ﬂ'm
5 & A X Ay v A P S A v
TAUUTUD G]f\?ﬂ’f]j’]ﬂacﬁam']ﬂﬂllﬂFl]']ﬂ\i’]uuwu‘ﬁuuwaaWﬁ@@ﬂN“ﬂUﬂu']WQW'f)Glﬂblu@nueUﬂ\‘l

myaswam lsaeuunu Tagseazideaveswai lsaounnuszudaeglugln 4-2



35

FLMM [ 20)
JAN | FEB | MAR | APR | MAY | JUN | JUL |AUG | SEP | OCT | NOV | DEC
YEAR - . YEARSLEY RETURN | CAGR
(w.a.) [(Aow) [(e) [ (ee) [ (we) | (0a) | (Ae) (@60 (ne) | (e [(we) | (5.6.)
2006 | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% |0.00% | -1.04% | -1.05% | -017% | -1.40% -260% -260%
2007 | -131% |0.00% | 0.99% | 0.66% |-0.39% | 0.05% | -0.52% | 269% | 0.40% | 6.81% |-108% | 1.68% 10.40% 170%

2008 0.93% | 1.19% | 0.00% | 0.19% |-0.53% | -2.66% | =3.73% | 1.99% | -0.70% | -5.46% | =5.32%

2009 0.00% | 0.00% |-5.32% | -0.93% | 0.00% | 0.00% | 0.00% |0.00%|-0.93% | 0.00% | 0.00%

2010 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% |0.00%| 0.04% -B.B-B%

2011 -0.96% | 14.65% | 2.62% | 0.00% (-0.56%| 2.70% | 0.00% |0.00%| 3.BE% | BJ7% | 0.00%

2012 0.00% | 0.00% | B.O&%X | -0.97% | 0.00% | 0.00% | 0.00% |1.69% | 0.00% | 2.50% |-0.31%

2013 0.00% | 0.00% I?.'Iﬂ- 1.68% -U.OO‘}G 15.97€ | -215% | 0.00%

2014 7.32% | 0.00% | 0.00% | 0.00% | 0.00% | 3.05% | 0.00% (0.00%| 0.00% | 3.78% | 0.00%

2015 0.00% |0.00% | 0.86% | 2.04% | 0.00% | 0.00% | 0.00% | 1.43% | 1.43% | 0.00% | 0.00%
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EMA (100, cose, 0) 14336102 Th ' N / }
l'f ' ' ) ."r//i

{ @ o Jd
NN 4-3 ﬂiTV‘hLﬁﬂ\?ﬂ'lWi'JNGUfNﬂa'MWﬁﬂﬂiWﬂ!LWQﬂﬁglﬂﬁ.’lﬂﬂ



36

~ =) <3 Y1 A Y
1A 4-3 Tunnauduasazmiu ldniinsdumuvessim luaaianimsiu

a da! A X dtdy o YY1 ti’ a o't:y = a A
MAYUIII F91NI AWM TN FevIsveInulnusl Yilszanimmlumsnuniuusg
] Y o N oA 13 A 1 @ 9 1 @
AurIvees I lags luauinass uandenansatfesnumsnanuldegluszauiunai
Lﬂ' tﬂ'd L4 1 dy
(HBIBANITANANTMIHUNIUIBUY

dy o 9 a & v A aad A Y
wonnniimsi T IFaulunmsamues wiu dslisataous Nasnanuaule

3‘/ 1 a d' é =\ =) U d'
naludvesanmialatazanu@d@eslunsaanu 5110az08AAN13 199 4-10

{ v Jd aad
Gﬂi'l\?ﬁ 4-11 NaﬁW‘ﬁﬂ'lﬁiW]‘ﬁﬂ'Jiﬁusli]iﬂﬂﬂﬁ'ﬂﬂﬁ@\?

o dyw [ 4
A% 9 NARNN
. L4, A 2
TIUIUATINTINTHEDVU1Y (Total Trade) 175 A54
° g a g J 3 .
INUIUATIFU AL W B TIH¥Y ( %Win ) 54.86%
P131NIAAAIVBIIUNUIINYAYIFA (Maximum Drawdown) 13.30 %

1 ana d' 9 1 an g}/ 1 1 d' 1 1
NAMADA 1UAI519N 4-9 ﬁ]gﬂﬁgﬂ@‘u‘lﬂﬂ?ﬂﬂiﬁﬂﬂ‘ﬂﬂﬁuﬂ 31 Tagaindanaluug

A 2 1 o

Y ] 9 '
YoIdN1NIAl9v0inaIny AvONIIAIUYBITIUIUATINTINITHOVIY (Total Trade) N1

¥
=K A 1 Ao Y A

o g’/ 1 o o da g}z
UIU 175 ﬂi\?ﬁl,‘Ll“]f’NL’m1 IO?J °¥ i‘lE]’NZJ%TL!’J‘L!ﬂ1ilflﬂclffllffl}1"1ﬂﬁlﬂaﬂ‘1/]iWEJT]ﬂE)u"ﬁ,Nﬁ,E]EJﬂ‘N

A )=} v o 3’/ ~ a I J I = Y1 A
ummnﬁiﬂumsmﬂummumm%uzﬂmﬂmﬂaswu 54.86% GIN?(HJHH?JE]"U’E)ﬂLlﬂ’JHJﬂ’JHJ

aiuaveuaz Temalumsym lsunidesleaiiosla auninn 4-4



37
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