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ABSTRACT

A software package which can validate complex trading rules of the stock
market has been developed. This system extends the scope of research in
.technical analysis by changing the trading rules, trading costs, time period of.
validation, samples of validation, criteria of performance evaluation, and so

o.

Adopting the concepts of decision support system, the software provides
a user-friendly interface, easily accessible model base, and stock exchange
database. Therefore, users can easily design a combination of trading rules
and trading conditions and validate its effectiveness in a short time.

Keywords: software for stock market analysis, decision support system, tech-
nical analysis, validation environment. o
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TEH O HKREL HTR

1.3

#

Et— FRXFEAERM - R R AR E

E X % £ B %X % BEARH

RHEER | BAHRE | EAKE RS | T KE | kAKE | 1220580
0.00% | 4.03583 | 3.41325| 1.24641 | 0.68140 | 12.12670

1 0.30% | 3.71210| 3.09325! 0.93939 | 0.37780 | 12.08710
0.60% | 3.55023| 2.93325| 0.78588 | 0.22600 | 12.20580

0.00% | 3.72544 | 3.26307 | 0.45306 | 0.05140 | 12.12670

2 0.30% | 3.55130 | 3.08176 | 0.28859 | -0.11070 | 12.08710
0.60% | 3.45923| 2.99111 ] 0.20635 | -0.19170 | 12.08710

0.00% | 3.03875| 3.12268 | -0.11924 | -0.10260 | 12.20580

3 0.30% | 2.93667 | 3.02010 | -0.20240 | -0.18580 | 12.12670
0.60% | 2.88563 | 2.96881 | -0.24398 | -0.22740 | 12.08710

0.00% | 2.84171| 2.59229 | -0.05760 | -0.19040 | 12.20580

4 0.30% | 2.74081 ] 2.48289 | -0.14113 ' -0.27310 | 12.12670
0.60% | 2.69036 | 2.44318 | -0.18290 | -0.31450 | 12.08710

0.00% 1.62660 | 1.43896 | -0.34776 | -0.50390 | 12.20580

5 0.30% 1.55694 | 1.37043 | -0.40559 | -0.56080 | 12.12670
0.60% 1.52212 | 1.33617 | -0.43540 | -0.58930 | 12.08710

0.00% | 4.02021| 3.39974 | 1.22975| 0.66760 | 12.20580

6 0.30% | 3.69657 | 3.07982 | 0.92283 | 0.36400 | 12.12670
0.60% | 3.53475| 2.91986 | 0.76938 | 0.21220 | 12.08710

0.00% | 3.30793 1 3.15282 | 0.76620 | 0.32370 | 12.20580

7 0.30% | 2.83280 | 2.67862 | -0.19470 | -0.13360 | 12.12670
0.60% | 2.59523{ 2.67862 | -0.24844 | -0.36220 | 12.08710

0.00% 1.01632 { 1.24155 | -1.50577 | -1.26680 | 12.20580

8 0.30% 0.48901 | 0.71286 | -2.01797 | -1.78040 | 12.12670
0.60% 0.22536 | 0.44857 | -2.27407 | -2.03720 | 12.08710




WETHERRBLIMCREREAR

A+ FRARLEMNAMM X BB AR E

E ¥ X & £ A x % AEAHA
THED | HAHE | EBKE | Bkl | ERKE kB KE

0.00% | -0.40387 | -0.61665 ;| 1.32820 1.07722 ] -0.79508

1 0.30% | -0.47334 | -0.68485 | 1.24236 | 0.99288 { -0.78631
0.60% | -0.50808 | -0.71895 | 1.19944 | 0.95071 | -0.79692

0.00% | -0.13479 | -0.10191 | 2.05976 | 2.04835 | -0.79508

2 0.30% | -0.15196 | -0.11927 | 2.02346 ) 2.01211 | -0.78631
0.60% | -0.16054 [ -0.12795 [ 2.00531 | 1.99399 | -0.79692

0.00% |-0.02478]-0.27582 | 1,61609 | 1.60116 | -0.79508

3 0.30% |-0.27724 | -0.28615 | 1.58843 | 1.57359 | -0.78631
0.60% | -0.03355|-0.29131 | 1.57460 | 1.55981 | -0.79692

0.00% 0.00000 | 0.00000 | 3.15087 | 3.02296 | -0.79508

4 0.30% 0.00000 | 0.00000 | 3.12600 | 2.99886 | -0.78631
0.60% 0.00000 | 0.00000 | 3.11357 | 2.98681 | -0.79692

0.00% | -0.02005 | -0.82253 | 3.04428 i 2.92318 | -0.79508

5 0.30% | -0.03191 | -0.09374 | 3.00807 | 2.78829 | -0.78631
0.60% | -0.03784 | -0.09949 | 2.98996 | 2.77085 | -0.79692

0.00% | -0.42070 | -0.64713 { 1.31140 | 1.04654 { -0.79508

6 0.30% | -0.49606 | -0.72114 | 1.21967 | 0.95640 | -0.78631
0.60% | -0.53375|-0.75814 | 1.17380 [ 0.9112 | -0.79692

0.00% | -0.74513 | -0.80201 | 0.91013 | 0.77436 | -0.79508

7 0.30% | -0.87846 ! -0.93500 ! 0.76089 ! 0.62593 | -0.78631
0.60% |-0.94513 1-1.00149 | 0.68627 | 0.55172 | -0.79692

0.00% | -1.11740 ] -0.95602 | 0.9908 | 0.52666 | -0.79508

3 0.30% | -1.22454 | -1.06412 | 0.28286 | 0.40967 | -0.78631
0.60% | -1.27810 ) -1.11817| 0.22475| 0.35118 | -0.79692




TEB AL %

RTEZ-FERRGENAEARFA = MR THRE £

E ¥ R & T A X % AANFEH

REEl | EXHE | FOKE | RAKE | FaMKE | RAKE
0.00% 4.23787 | 3.02860 | 2.49770; 1.34730] 4.07387
1 0.30% 3.62537 | 2.42334 | 1.89560 | 0.75210 | 4.04348
0.60% 3.31911 | 2.12070 | 1.59458 | 0.45450 ) 4.02828
0.00% | 3.93582 | 3.62386 | 2.08141 | 1.86911 | 4.07387
2 0.30% 3.61269 | 3.30260 | 1.76340 | 1.55237 | 4.04348
0.60% 3.45112 | 3.14197 | 1.60439 | 1.39400 | 4.02828
0.00% 2.94105 ] 3.07237 ) 1.06230 | 1.07420 | 4.07387
3 0.30% 2.78064 | 2.91617 | 0.91215| 0.92400 | 4.04348
0.60% 2.70793 | 2.83807 | 0.83708 | 0.84890 | 4.02828
0.00% 2.97723 | 2.75484 | 1.93825} 1.81010 | 4.07387
4 0.30% 2.83358 | 2.61252 | 1.79484 | 1.66750 | 4.04348
0.60% 2.76176 | 2.541371 1.72313 | 1.59610 | 4.02828
0.00% 1.30460 | 1.01158 | 0.73354 | 0.30670 | 4.07387
5 0.30% 1.17697 | 0.88570 | 0.60933 | 0.18510 [ 4.04348
0.60% 1.11315 ] 0.82276 | 0.54722 | 0.12420 | 4.02828
0.00% 4.16098 | 3.01602 | 2.42291 | 1.33350 | 4.07387
6 0.30% 3.56091 | 2.42282 | 1.83326 | 0.75040 | 4.04348
0.60% 3.26088 | 2.12621 | 1.53843 | 0.45880 | 4.02828
0.00% 1.47498 | 2.14627 | 1.47498 | 2.14627 | 4,07387
7 0.30% | 0.64537 | 1.30665 | 0.64537 | 1,30665 | 4.04348
0.60% | 0.23057 | 0.88684 | 0.23057 | 0.88684 | 4.02828
0.009% | 0.00555| 0.09544 | 0.00555 | 0.09544 | 4.07387
8 0.30% |-0.86318 ] -0.77982 | -0.86318 | -0.77982 | 4.04348
. 0.60% [-1.29755]-1.21745|-1.29755 | -1.21745 | 4.02828
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