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Research Title: ANALYSIS TRADING SET-HIGH DIVIDEND.50. STOCKS USING MACD INDICATOR

ABSTRACT

In this research, we study MACD indicator for technical analysis of stock. We improved
the classical MACD and defined MACDF with applying fuzzy logic. We tested the performance
of MACDF indicator with High Dividend 50-Stock Group (SET50) in the Stock Exchange of
Thailand by considering success rates and profit margins. It also compares the results of testing

with other indicators, such as MACD, MACDR1 and MACDR2.

Keywords : Moving average, MACD, MACDF, Technical analysis, Fuzzy logic, Trading system
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20120208 750,9258302 651.2476304] 99.6781998

20120209 755.9941815 661.075689| 94.91849253

20120210 760.128759 670.1011661| 90.02759286

20120213 763.7497095 678.5167649| 85.23294454

20120214 766.2140916 686.0198519] 80.1942396
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