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Abstract

Stock trading signal identification is regarded as an
important and challenging task for stock trading strategy.
An accurate identification may yield profits for investors.
Due to the fluctuation of the stock market, development of
efficient model is very difficult. This study attempted to
develop an efficient model and compare its performance with
traditional technical analysis methods. The model is based
on artificial neural network technique. Eight technical
indicators were selected as inputs to the proposed model.
The study period covers 10 years and 9 months from January
2003 to September 2013 having 2,629 trading days.
The daily trading data of the stocks that were included in
SET50 from the stock exchange of Thailand were used in the
stock trading simulation. The experimental results show
promising for stock trading strategy achieving mean annual
capital gain yield of 298.63% and winning percentage of
72.22%.

Keyword: Stock Exchange of Thailand, Technical Indicators,

Artificial Neural Network.
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1 Price Close 0.9485
2 EMA(5) 0.9319
3 SMA(5) 0.9216
4 EMA(15) 0.8870
5 SMA(15) 0.8588
6 Lower Band (BB1P) 0.8581
7 Upper Band (BB1P) 0.8556
8 Upper Band (BB2P) 0.8352
9 Lower Band (BB2P) 0.8337
10 MACD 0.4051
11 Signal of MACD 0.3730
12 RSI14 0.2689
13 PDI 0.2150
14 %K of STO 0.1628
15 %D of STO 0.1604
16 ADX -0.0016
17 MDI -0.2085
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3.33 Lﬁaﬂ‘L"EVTaﬂ{%'umiSﬂugy (Learning Function)
LWUY LearnGDM (Gradient Descent with Momentum Weight
and Bias Learning Function)
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