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(Relative Strength Index : RSI)

Stock Signal Correct Wrong Total p Z calculation
ACL Buy 2 6 8 0.2500 -1.4142
Sell 2 8 10 0.2000 -1.8974
Total 4 14 18 0.2222 -2.3570
ASL Buy 2 7 9 0.2222 -1.6667
Sell 2 3 5 0.4000 -0.4472
Total 4 10 14 0.2857 -1.6036
ASP Buy 2 4 6 0.3333 -0.8165
Sell 1 4 5 0.2000 -1.3416
Total 3 8 11 0.2727 -1.5076
KEST Buy 1 1 2 0.5000 0.0000
Sell 2 0 2 1.0000 1.4142
Total 3 1 4 0.7500 1.0000
KGI Buy 1 2 3 0.3333 -0.5774
Sell 2 5 7 0.2857 -1.1339

Total 3 7 10 0.3000 -1.2649
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(s10)

Stock Signal Correct Wrong Total p Z calculation
KK Buy 2 4 6 0.3333 -0.8165
Sell 2 2 4 0.5000 0.0000
Total 4 6 10 0.4000 -0.6325
NFS Buy 2 0 2 1.0000 1.4142
Sell 3 2 5 0.6000 0.4472
Total 5 2 7 0.7143 1.1339
NVL Buy 1 9 10 0.1000 -2.5298
Sell 2 8 10 0.2000 -1.8974
Total 3 17 20 0.1500 -3.1305
SGF Buy 2 1 3 0.6667 0.5774
Sell 2 8 10 0.2000 -1.8974
Total 4 9 13 0.3077 -1.3868
SICCO Buy 1 4 5 0.2000 -1.3416
Sell 1 5 6 0.1667 -1.6330
Total 2 9 11 0.1818 -2.1106
SSEC Buy 2 0 2 1.0000 1.4142
Sell 2 4 6 0.3333 -0.8165
Total 4 4 8 0.5000 0.0000
THANI Buy 1 6 7 0.1429 -1.8898
Sell 2 1 3 0.6667 0.5774
Total 3 7 10 0.3000 -1.2649
TISCO Buy 2 1 3 0.6667 0.5774
Sell 1 5 6 0.1667 -1.6330
Total 3 6 9 0.3333 -1.0000
TK Buy 2 8 10 0.2000 -1.8974
Sell 1 0 1 1.0000 1.0000
Total 3 8 11 0.2727 -1.5076
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MsN 1 (A9)

Stock Signal Correct Wrong Total p Z calculation
TNITY Buy 3 2 5 0.6000 0.4472
Sell 2 5 7 0.2857 -1.1339
Total 5 7 12 0.4167 -0.5774
UsS Buy 3 4 7 0.4286 -0.3780
Sell 3 3 6 0.5000 0.0000
Total 6 7 13 0.4615 -0.2774
ZMICO Buy 2 0 2 1.0000 1.4142
Sell 1 10 11 0.0909 -2.7136
Total 3 10 13 0.2308 -1.9415
Total Buy Signal 31 59 90 0.3444 -2.9515
Total Sell Signal 31 73 104 0.2981 -4.1184
Total Signal 62 132 194 0.3196 -5.0257
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qoudu (Moving Average Convergence Divergence : MACD)
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(Moving Average Convergence Divergence : MACD)

Stock Signal Correct  Wrong Total p Z Calculation
ACL Buy 5 1 6 0.8333 1.6330
Sell 5 3 8 0.6250 0.7071
Total 10 4 14 0.7143 1.6036
ASL Buy 7 2 9 0.7778 1.6667
Sell 6 3 9 0.6667 1.0000
Total 13 5 18 0.7222 1.8856
ASP Buy 8 3 11 0.7273 1.5076
Sell 7 3 10 0.7000 1.2649
Total 15 6 21 0.7143 1.9640
KEST Buy 3 2 5 0.6000 0.4472
Sell 4 0 4 1.0000 2.0000
Total 7 2 9 0.7778 1.6667
KGI Buy 4 3 7 0.5714 0.3780
Sell 5 4 9 0.5556 0.3333

Total 9 7 16 0.5625 0.5000
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(#19)

Stock Signal Correct Wrong Total p Z Calculation
KK Buy 8 5 13 0.6154 0.8321
Sell 8 4 12 0.6667 1.1547
Total 16 9 25 0.6400 1.4000
NFS Buy 11 1 12 0.9167 2.8868
Sell 11 3 14 0.7857 2.1381
Total 22 4 26 0.8462 3.5301
NVL Buy 7 2 9 0.7778 1.6667
Sell 6 3 9 0.6667 1.0000
Total 13 5 18 0.7222 1.8856
SGF Buy 5 3 8 0.6250 0.7071
Sell 4 4 8 0.5000 0.0000
Total 9 7 16 0.5625 0.5000
SICCO Buy 9 1 10 0.9000 2.5298
Sell 9 1 10 0.9000 2.5298
Total 18 2 20 0.9000 3.5777
SSEC Buy 6 3 9 0.6667 1.0000
Sell 6 1 7 0.8571 1.8898
Total 12 4 16 0.7500 2.0000
THANI Buy 5 6 11 0.4545 -0.3015
Sell 4 3 7 0.5714 0.3780
Total 9 9 18 0.5000 0.0000
TISCO Buy 6 0 6 1.0000 2.4495
Sell 5 6 11 0.4545 -0.3015
Total 11 6 17 0.6471 1.2127
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maad 2 (919)

Stock Signal Correct Wrong Total p Z Calculation

TK Buy 4 3 7 0.5714 0.3780

Sell 4 1 5 0.8000 1.3416

Total 8 4 12 0.6667 1.1547

TNITY Buy 6 4 10 0.6000 0.6325

Sell 5 3 8 0.6250 0.7071

Total 11 7 18 0.6111 0.9428

UsS Buy 6 5 11 0.5455 0.3015

Sell 6 1 7 0.8571 1.8898

Total 12 6 18 0.6667 1.4142

ZMICO Buy 6 4 10 0.6000 0.6325

Sell 6 4 10 0.6000 0.6325

Total 12 8 20 0.6000 0.8944

Total Buy Signal 106 48 154 0.6883 4.6738

Total Sell Signal 101 47 148 0.6824 4.4388

Total Signal 207 95 302 0.6854 6.4449
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HUVH (Slow Stochastic)

~ o ) o A A A g a d v
MINNN 3 : aﬂmummgnﬂawaaaiyiy1mmammmmﬂsmmmuﬂmmaﬂnmmmn

(Slow Stochastic)

Stock Signal Correct Wrong Total p Z Calculation
ACL Buy 25 16 41 0.6098 1.4056
Sell 24 8 32 0.7500 2.8284
Total 49 24 73 0.6712 2.9260
ASL Buy 24 22 46 0.5217 0.2949
Sell 24 12 36 0.6667 2.0000
Total 48 34 82 0.5854 1.5460
ASP Buy 21 25 46 0.4565 -0.5898
Sell 21 20 41 0.5122 0.1562
Total 42 45 87 0.4828 -0.3216
KEST Buy 13 10 23 0.5652 0.6255
Sell 13 8 21 0.6190 1.0911
Total 26 18 44 0.5909 1.2060
KGI Buy 23 14 37 0.6216 1.4796
Sell 24 18 42 0.5714 0.9258
Total 47 32 79 0.5949 1.6876
KK Buy 24 23 47 0.5106 0.1459
Sell 25 19 44 0.5682 0.9045
Total 49 42 91 0.5385 0.7338
NFS Buy 25 16 41 0.6098 1.4056
Sell 24 21 45 0.5333 0.4472

Total 49 37 86 0.5698 1.2940




M9 3

(#19)

Stock Signal Correct Wrong Total p Z Calculation
NVL Buy 20 17 37 0.5405 0.4932
Sell 20 25 45 0.4444 -0.7454
Total 40 42 82 0.4878 -0.2209
SGF Buy 17 17 34 0.5000 0.0000
Sell 17 30 47 0.3617 -1.8962
Total 34 47 81 0.4198 -1.4444
SICCO Buy 21 28 49 0.4286 -1.0000
Sell 21 22 43 0.4884 -0.1525
Total 42 50 92 0.4565 -0.8341
SSEC Buy 18 13 31 0.5806 0.8980
Sell 19 28 47 0.4043 -1.3128
Total 37 41 78 0.4744 -0.4529
THANI Buy 19 24 43 0.4419 -0.7625
Sell 19 20 39 0.4872 -0.1601
Total 38 44 82 0.4634 -0.6626
TISCO Buy 24 19 43 0.5581 0.7625
Sell 25 23 48 0.5208 0.2887
Total 49 42 91 0.5385 0.7338
TK Buy 13 11 24 0.5417 0.4082
Sell 13 8 21 0.6190 1.0911
Total 26 19 45 0.5778 1.0435
TNITY Buy 21 17 38 0.5526 0.6489
Sell 20 23 43 0.4651 -0.4575
Total 41 40 81 0.5062 0.1111
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M9 3 (Av)

Stock Signal Correct Wrong Total p Z Calculation
UsS Buy 19 27 46 0.4130 -1.1795
Sell 18 27 45 0.4000 -1.3416
Total 37 54 91 0.4066 -1.7821
ZMICO Buy 18 15 33 0.5455 0.5222
Sell 18 19 37 0.4865 -0.1644
Total 36 34 70 0.5143 0.2390
Total Buy Signal 345 314 659 0.5235 1.2076
Total Sell Signal 345 331 676 0.5104 0.5385
Total Signal 690 645 1335 0.5169 1.2316
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4.1.4 fagruanugniesvesdyanatiovisainmaiesierdualaunadnduu

157 (Fast Stochastic)

- YR v o A A A g a ¢ o
MINNN4: ﬂﬂﬁ?uﬂ?nJgﬂﬂ@ﬁ‘ll@Qﬁiyiy‘]m"“ﬂm‘]ﬂ‘i]‘]ﬂ!ﬂiﬂﬁll@!ﬁuﬁiﬂ!lﬂﬁﬂﬂﬂ!!'ll'll!i:]

(Fast Stochastic)

Stock Signal Correct  Wrong Total p Z Calculation
ACL Buy 33 37 70 0.4714 -0.4781
Sell 32 24 56 0.5714 1.0690
Total 65 61 126 0.5159 0.3563
ASL Buy 31 31 62 0.5000 0.0000
Sell 30 24 54 0.5556 0.8165
Total 61 55 116 0.5259 0.5571
ASP Buy 31 30 61 0.5082 0.1280
Sell 30 32 62 0.4839 -0.2540

Total 61 62 123 0.4959 -0.0902
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MIN 4 (M)

Stock Signal Correct Wrong Total p Z Calculation
KEST Buy 15 19 34 0.4412 -0.6860
Sell 14 14 28 0.5000 0.0000
Total 29 33 62 0.4677 -0.5080
KGI Buy 35 32 67 0.5224 0.3665
Sell 35 26 61 0.5738 1.1523
Total 70 58 128 0.5469 1.0607
KK Buy 39 36 75 0.5200 0.3464
Sell 38 5 43 0.8837 5.0325
Total 77 41 118 0.6525 3.3141
NFS Buy 38 21 59 0.6441 2.2132
Sell 37 19 56 0.6607 2.4054
Total 75 40 115 0.6522 3.2638
NVL Buy 30 27 57 0.5263 0.3974
Sell 29 21 50 0.5800 1.1314
Total 59 48 107 0.5514 1.0634
SGF Buy 29 23 52 0.5577 0.8321
Sell 29 23 52 0.5577 0.8321
Total 58 46 104 0.5577 1.1767
SICCO Buy 29 35 64 0.4531 -0.7500
Sell 28 10 38 0.7368 2.9200
Total 57 45 102 0.5588 1.1882
SSEC Buy 28 29 57 0.4912 -0.1325
Sell 27 22 49 0.5510 0.7143

Total 55 51 106 0.5189 0.3885




43

M 4 (A9)

Stock Signal Correct Wrong Total p Z Calculation
THANI Buy 29 24 53 0.5472 0.6868
Sell 30 18 48 0.6250 1.7321
Total 59 42 101 0.5842 1.6916
TISCO Buy 36 26 62 0.5806 1.2700
Sell 36 14 50 0.7200 3.1113
Total 72 40 112 0.6429 3.0237
TK Buy 16 17 33 0.4848 -0.1741
Sell 15 6 21 0.7143 1.9640
Total 31 23 54 0.5741 1.0887
TNITY Buy 27 13 40 0.6750 2.2136
Sell 26 25 51 0.5098 0.1400
Total 53 38 91 0.5824 1.5724
UsS Buy 28 19 47 0.5957 1.3128
Sell 27 19 46 0.5870 1.1795
Total 55 38 93 0.5914 1.7628
ZMICO Buy 22 15 37 0.5946 1.1508
Sell 21 31 52 0.4038 -1.3868
Total 43 46 89 0.4831 -0.3180
Total Buy Signal 496 434 930 0.5333 2.0331
Total Sell Signal 484 333 817 0.5924 5.2828
Total Signal 980 767 1747 0.5610 5.0960
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v v 4 A a 4
4.1.5 dagunnugnaosvesdyaatevisninnseslodualaunadnduuy

ﬂ%l‘ll'ﬂiqﬂ (Modified Stochastic)

~ YR v o A A A g a ¢ @
MINNS: ﬁﬂﬂ?uﬂﬁ‘lugﬂﬂ@Q‘U@QﬁﬂJﬂJ1m°lf§)5111ﬂﬂ1ﬂ!ﬂ§@ﬁu@!ﬁuﬁiﬂ!!ﬂﬁﬂﬂﬁ!l'll'll'lli'll'lliqﬁ

(Modified Stochastic)

Stock Signal Correct  Wrong Total p Z Calculation
ACL Buy 12 8 20 0.6000 0.8944
Sell 11 17 28 0.3929 -1.1339
Total 23 25 48 0.4792 -0.2887
ASL Buy 12 8 20 0.6000 0.8944
Sell 13 12 25 0.5200 0.2000
Total 25 20 45 0.5556 0.7454
ASP Buy 13 11 24 0.5417 0.4082
Sell 13 9 22 0.5909 0.8528
Total 26 20 46 0.5652 0.8847
KEST Buy 8 5 13 0.6154 0.8321
Sell 8 6 14 0.5714 0.5345
Total 16 11 27 0.5926 0.9623
KGI Buy 14 9 23 0.6087 1.0426
Sell 14 9 23 0.6087 1.0426
Total 28 18 46 0.6087 1.4744
KK Buy 17 12 29 0.5862 0.9285
Sell 16 10 26 0.6154 1.1767
Total 33 22 55 0.6000 1.4832
NFS Buy 15 10 25 0.6000 1.0000
Sell 15 11 26 0.5769 0.7845

Total 30 21 51 0.5882 1.2603




a
139N 5

46

(s10)
Stock Signal Correct Wrong Total p Z Calculation
NVL Buy 14 12 26 0.5385 0.3922
Sell 14 10 24 0.5833 0.8165
Total 28 22 50 0.5600 0.8485
SGF Buy 12 13 25 0.4800 -0.2000
Sell 12 10 22 0.5455 0.4264
Total 24 23 47 0.5106 0.1459
SICCO Buy 14 11 25 0.5600 0.6000
Sell 14 17 31 0.4516 -0.5388
Total 28 28 56 0.5000 0.0000
SSEC Buy 12 11 23 0.5217 0.2085
Sell 13 9 22 0.5909 0.8528
Total 25 20 45 0.5556 0.7454
THANI Buy 13 15 28 0.4643 -0.3780
Sell 13 5 18 0.7222 1.8856
Total 26 20 46 0.5652 0.8847
TISCO Buy 16 16 32 0.5000 0.0000
Sell 16 9 25 0.6400 1.4000
Total 32 25 57 0.5614 0.9272
TK Buy 8 10 18 0.4444 -0.4714
Sell 8 3 11 0.7273 1.5076
Total 16 13 29 0.5517 0.5571
TNITY Buy 12 15 27 0.4444 -0.5774
Sell 11 11 22 0.5000 0.0000
Total 23 26 49 0.4694 -0.4286
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m3d 5 GL))

Stock Signal Correct Wrong Total p Z Calculation

UsS Buy 16 10 26 0.6154 1.1767

Sell 15 9 24 0.6250 1.2247

Total 31 19 50 0.6200 1.6971

ZMICO Buy 14 10 24 0.5833 0.8165

Sell 13 12 25 0.5200 0.2000

Total 27 22 49 0.5510 0.7143

Total Buy Signal 222 186 408 0.5441 1.7823

Total Sell Signal 219 169 388 0.5644 2.5384

Total Signal 441 355 796 0.5540 3.0482
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v A v v W

1. 1nTeelloidudrifasduing (Relative Strength Index : RSI)

2. m?lmﬁm%’uﬂ'wmaamﬁauﬁﬁau%’u (Moving Average Convergence Divergence :
MACD)

3. wsesfioidualaunadnduuush (Slow Stochastic)

4. wiesilodualauaafnduuulsulse (Modified Stochastic)

A A 9 a o ] .
5. mimumﬁutﬂmmﬁﬁﬂmmmi’s (Fast Stochastic)
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