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(Reuters, 2004)
Tagh EMA, fio AUNAYIAAD UL Exponential a1 a1una1ilegiiu
SF Ao A1UD4 Smooth Factor =2 / (n+1)
[ -4 Y
P, Ao IVIHANNTNE a1 munaiilagiiv
A o LY d' 9 o
n o P unlglumsauu

a J v di’ 9 1 d' d' d' 1 1
NMIAATICUAYYIUFOUUAUAURAYIAADUNDYINIY

o g o v A Y . A 9 ' "y ' '
amuapm%mmmmm@"lﬂma 111 moving average N t UBYNIIBYAIUANNDU

g 9 X A ' ' Sldy A Y o o
£ 181 moving average N t UINNIT uaasnIiroiodudanuy

@ o v A Y . A Y 1 19 v
magwmmwmmmmmﬂmm bYW moving average N t UBININDYATUUUNDU

i 1&U Moving Average 11 t 1A LaaaN Iinaadudany



2. Moving Average Convergence — Divergence : MACD
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Diff = EMA(P, SF2) - EMA(P,, SF1) (3)
MACD = EMA(diff , SF3) (4)
(Reuters, 2004)
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3. Oscillator : OSC
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0SC = MA —MA (5)

(Reuters, 2004)
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4. Fast Stochastics
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u = min(low,n)
A = max(high,n)
%K _Fast(n) = [(close —u)/(v-u)] x 100 (6)

%D_Fast(m, n) = MA(%K_Fast(n) , m) (7)

(Reuters, 2004)

A = o [y o oA g £
Tagfl  close A0 TINUAVBIHANNITNG NYATUTAVDITLHLIIAHTI
=) ] d’d [
n An  FIMNNMIAUNAVOI %K Fast
m AD  FIUIAURABVDI%D Fast

5. Slow Stochastics
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6) Relative Strength Index : RSI
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RSI(v, n) = [100xMEMA(u, n)[/[MEMA(u , n) + MEMA(d ,n)] (10)

(Reuters, 2004)
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D = max(vt-1-v, 0)
MEMA(v ,n) = MA(v , n) in n" interval
MEMA(v ,n) = [v+(n-1)xMEMA _ (v, n)]/n in later interval
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E[y|x]=01—F (5]
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(Greene, 1997: 874-876)
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