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NADVALAI SUPANARAGORN : COMPARISON OF ACCURACY BUYING

SIGNALS SELLING SIGNALS AND RETURNS FROM THE PREDICTION TECHNICAL

MODEL FOR SET50 INDEX ON eFIN SMART PORTAL PROGRAM. THESIS ADVISOR :

ASST.PROF. PITA K SIRIWONG, Ph.D. . 150 pp.

The purpose of this study compared the accuracy and the returns of SET50 Index
for study buying signals and selling signals of eFin Smart Portal. During 2004 — 2009, the
study demonstrated the

ge of returns on inves

of SET50 index by technical signals

and use data of 1 , 3 years 5 years and simulated indicator 10 techniques; 1) Simulated

Simulated Moving "f"ﬂ"\. 9)‘4& f;f
Williams’ %R found that highest of return and h|h of accuracy are follows:
A T
1. Data by 1 year the accuracy are §; I@Stre gth Index (SIM RSI)

j 1Uia
Slmulatet‘\wnllﬁs} ' \'I angd Sifbilated) Exgo GEI/Si ple Moving Average
(SIM ESMAV.), respectivsl . ale
Movement

S ated)l Average Directional
th X (SIM RSI), and Simulated

Exponential Moving ge (SIM EMAV) respectively.
\ L P
2.

Tl
ta by %s the accuracy are G@a’[ed
RSI), Simulated Wifliams' % %WIW Simul

Average (SIM ESMAV.), reseectlvely. The highest returns are Simulated Average Directional
Movement Index (SIM ADX.), w Stochastic Oscillator (SIM SSTO.) and

ative Strength Index (SIM
d Exponential/Simple Moving

Simulated ial Moving Average (SIM EMAV.), respectively. K
3. Data by 5 years, the accuracy are Sim qaied Relative Strength (SIM
rsl), siftiatel MWirdE el Ve Wil ry=fRl Sriuheld Bxdéibrtiatsimptewoving

Average (SIM ESMAV.), respectively. The highest returns are Simulated Simple Moving
Average (SIM SMAV.) Simulated Slow Stochastic Oscillator (SIM SSTO.) and Simulated

Average Directional Movement Index (SIM ADX.), respectively.
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