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ABSTRACT

Investing or trading in Thailand stock market is accepted by investors in both
growth economics and downturn session. Recently a number of new investors
specifically young and senior citizen are increasing. However, new investor with low
experience trend to make mistakes and lead to loss in investment. Several studies and
research developed technical stock price indicators and tools to assist investors in
effective stock trading decisions. However, no such studies have yet specifically
focused on indicator as trading decisions for new investors. This research, therefore,
presents indicators, which further developed from existing indicator especially for the
purpose of new investors. K-mean clustering technique is applied in this research. Major
characters of this new indicator is less number of trading recommend while still
generate better overall profit and profit per time when compare to other well-known

indicators.

Keywords: Indicator, K-mean clustering
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ANRALIAAOUT 1o Moving Average (MA) (The Market Are Not Risky, 2020)
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Advanced Info Service PCL (ADVANC)
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5 B C1,C2,C3,C4,C5 MA zas 5uii 5 awamndayanaiilavasviuluiui 1-
5

& 6 C2,C3,C4, C5,C6 MA uas Suii 6 dAwanndayasnarilavasiuluiui 2-
6

. &5 C3,C4, C5,C6,C7 MA mas Suii 7 dawannadayanaiilauasviuluiui 3-
7
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EMA = Price(t) x k+ EMA(y) x (1 — k)
where:

t = today

y = yesterday

N = number of days in EMA
E=2=+(N+1)

AMWUsEnauf 2.5 ansnsAuIn EMA
gasAuI EMA Tuil = (51a17ui X K + (EMA 1l o31uil X (1K) Iagd k =
2/(n+1) hag n Ao UILTUNIZIRAE U 9211 EMA Aun219 5 Ju agle n=5 Wuau Las

qmé’mmﬂ?ﬂmﬁunﬂmm
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Average Convergence Divergence (MACD) (Appel Gerald, 2005) @a.dusadinfidluuian
11915851909 EMA Tunsoue Au 2 1du (EMAL2 way EMA26) Laatiiunitasiev

ANWETIANTUTENING EMA 13 2 1au Inganesseen1auazynfinvad Moving Average 14
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2 iawindusad infianasolvoeyale 2 ywesie fismeuuilusvessinimu (Trend) uay
LLiﬂéwammﬁu (Momentum) (The Market Are Not Risky, 2020) Imamng‘dﬁ 3 @uUY
wanaaunsIN EMAI2 uay EMA26 @IunsInla1uatauandiay MACD filine1n EMA12 -
EMA26

amUsznaudl 2.6 f1ee19n31FIT IR MACD

mslnuiadin MACD aglsaaunifuiau Signal Line daiu Indicator 1as MACD 4
Signal Line ﬁal,gum,aﬁ'mw Exponential (EMA) ¥89 MACD Iﬂ&éﬂ@i’jqé]uummsgwu%aq Signal
Line agAmuans EMA sauvdaduinan 9 sasnauaziuuniiios (EMA9) uag1a Signal Line
LﬁumwwLguﬂauﬁlﬂﬁUﬂinLgusuaa MACD vuituiieaiu n1siasignt Signal Line agly
ndnmavisedsmafeatuiuily EMA Snswinsinvesnaimu Tunsdifandumsiiesen
MACD ffu EMA 89 MACD ilelymsufimnauunlusmasiau MACD
fmqusrasAlunIsAEY Signal Line mugRunTIviau MACD Lionesn1ssyaiey
MACD Sievmnauualusiurdunienas Taglyvdnnisvesnisiinsesmauniadeind eud
(Moving Average) ‘mm’gu MACD aE‘J;LwﬁEJLz;I’u Signal Line Fadu EMA %aqﬂiméfu MACD
unagilonageiiaemdseglurisiianimesuulumdundu wonau MACD aglaiau
Signal Line azaguanau MACD wiasillemagefiagidsoglutsiiemsouulumduaas

(daddytrader, 2563)
2.1.3  uulRamsilFeuiisunaiuluefnduvseasinnitiuy

lagimualnsemasusUaduwnasiufe s1a1daauaesiaiide dnamu
UNAIUIANNEDIIMINTIAMY n Fuaigaianadevessinfufsullasiianiauanuinni

AAN9aULANIIMUMaQRsly Tunenduiy mnataderessaiwdsullasiian 19ay
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drfgyloun RSl iufmTiauszian Momentum flouanansot ininAunlawnsavessany
W vsengdniulumsleinsen Overbought iedeunniiuliuay Oversold w3av LN
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AMNUTENBUN 2.7 M98 19NI AT RS
RSI %38 Relative Strength Index U3 iauselnn Momentum filwuansvsedin

FaAuudeunsaveasanutne tnefiansnsinunainim

RSI

100—[__102__'_}
1 + RS

RS Average of 14 day’s closes UP

Average of 14 day’s closes DOWN

amusznaud 2.8 gnanisdundaiin RS

91n&n3 RS dumsthsendanueounds 14 Tuiiinsu3utu uasduanamiiais
LAZLMILAERINIALINT R Tunsdil RS fA1annan 1 viesiamuiinisuiuiu
wnnadhugs 14 Yuseunds a1 RSI axBelianun unagluniu 100 Tuymassatugiamnen

RS fimusevisesiamuinisuiuannnBuluyi 14 Tugeunas a1 RSI azilananad
2.1.4  wwRamsihdyyransuniludiuieuiisuiusiaiaise

nstnadnsaINNsAwIMYeIsIATluTuneunL U sEnanaLas s uTiBU
fusanludagtududnuundenisilatuanuienduosnann fiiailsumaaiuarlng
aufenlaun Heikin-ashi (HA) Wushddafiffitugiuainnisthnsmaaunadion sudum
m%aﬁwmwhuqmmﬁmmam% iieasraaunsmifinanafienng wunluuvessiandidaau e
Wasuifieuiidsa HA funsiiunadiey auiuinaunsisl HA fanaudeusnnnan wsiedl
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2.2 Automatic Trading System Development with MATLAB

MATHLAB Lﬁummssﬁ’uqﬂumiﬁﬂmm%aﬁ’uam gﬂaiwﬁmﬁamﬂiumiﬁm’m

AMUAFINTTUAERTUALINGIFERS TALA NTIANISAULYS NTUALETLSY NaBALAEATIAN 2

flay 3 A mmmaumimmu Wﬂiﬂm@aMﬂﬁiﬂ’ﬂﬂ%UWlﬂﬂmﬁmLﬁ‘m GAGH ﬂ’li’JLﬂ‘iW”W‘U@llﬁ
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mwUsznaudl 2.10 Event-based Automatic Trading with MATHLAB (1)

munnUsznaud 2.10 Wudeensuunfanisuszanaszuy Automatic Trading lag

GL‘UyLﬂ?aﬂﬁa MATHLAB Tun1sWaiun (Automated Trading System Development with
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2.3 K-mean Clustering

Clustering ¥3an153ANguazLANANNINNILUIUTHLAMTDYA (Classification) Taeas
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nauaravn wunisFeusuuuluinaeu (Unsupervised Classification) ndnnisfiodnnau
voyavienguiodwadlnenesnlnsrogvsesdsiioglunguietuoglnatulvnniian
(Minimize Intra-Cluster Distances) kazszmsiiogmsnquiinusauanansiusniian
(Maximize Inter-Cluster Distances) (30135508 Uaney, 2557)
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1
LY [
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AN (530.)
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MwUsENaUN 2.12 Moy 19n13INauANTeyanNgiwazvinlag K-mean Cluster
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dmsutinaaulunaiavu msnensasaiuewaneeswuugndudsdnduesnsds

lnednamuuuinadadoulydidinlunisneinsautuegfuanuninveunazau vieauly
AdTaniesdnaedlun1sandula (Appel Gerald, 2005) luvauefi inasuursaudonty

Y [y

AdinvanefiusEnaunsenaula 1ae (Darie MOLDOVAN, 2011) ¥inn573elaglu@idin 3

7 WAUANT WEdY (2560) nadeunagnsnsiauyulaen1slumiddn 5 dalusawnd a.a. 2006
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v =

f1 2015 uay vlass Ynes (2555) lyf1@inde 7 67 NAaeITUYBYAYY 5 @RAMNTTU VBd
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(Cristian Pauna, 2018) @awmLauilSauiisusianiu HA Tutunaurunnidy naneduy

d = ' [ ! ¥ ¥ = o yu =3 & o 4;( a & ! I3
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Darie MOLDOVAN, Mircea MOCA, stefan NITCHI (2011) 41t@ua91u38 Algorithm
dmsusvuuwurihmsdedulatievienuenluld Inensluddianatedinausiuiu e
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Cristian Pauna (2018) ¥La@ue11uI 48 Algorithms 1915 Us2UUNIST 0U18 YU
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File Edit Search View Encoding Language Settings Tools Macro Run Plugins Window ? X
JHHUIGE 4 BEpe |y 2= BE 1 EIEAce DEMBE

[ cleanppprojecttx 3 |

121  [~,C] = kmeans(toddd(:,2),2); ~
122 TH = (C(1)+C(2))/2;

123 for i = 2:length(open)

124 al = (sopen(i)>sclose(i))&s(sopen(i)-sclose(i)<TH)&& (sopen(i-1)<sclose(i-1));

125 a2 = (sclose(i)>sopen(i))&s(sclose(i)-sopen (i) <TH) && (sopen(i-1)>sclose(i-1));

126 if (al) 1l (a2)

127 xxx = sopen(i);

128 sopen(i) = sclose(i);

129 sclose(i) = xxx;

130 end

131 end

132

133 histtt = [1;

134 selled = 1;

135 firstcut = 0;

136

137 presell = 0;

138 for i = 2:length(open)

139 if sopen(i)>sclose (i)

140 presell = 1;

141 end

142 if (selled==1)&s (sopen(i)<sclose(i))ss (presell == 1)

143 selled = 0;

144 firsteut = 1;

145 histtt = [histtt; i open(i+l) 0 0 0];

146 elseif (selled==0)&s(firsteut == 1)&&(sopen(i)>sclose (1))

147 selled = 1;

148 histtt(end,3:4) = [i open(i+1)];

149 histtt(end,5) = ((prod(histtt(:,4))/prod(histtt(:,2)))"(1/length(histtt(:,1)))-1)*100;
150 end

151 end v
Normal text file lengtn: 18,891 lines : 535 Ln:152 Col:1 Pos:4116 Windows (CRLF)  UTF-8 INS
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4. Stock Indicator Research Project — X

For the efficiency test of 4 Indicators (HA, MACD, RSI, and ESHA), the Program
will suggest a date for buy/sell throughout the period.

1. Select Stock: 2. Create Graph: 3. Export Data:

ADVANCE A

BBL
CPALL
CPF
DTAC

HMPRO Create Export

Add Stock For other stocks, please browse the .csv file (Aspen format) in the specified
directory.
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