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Abstract

Objective to study the returns of 78 stocks for using the simulation technical analysis
tools; Parabolic SAR, Relative Strength Index and Moving Average Convergence/Divergence. They
are selected by industry, market Capitalization and turnover ratio in 2556 by Backtesting 10 years.
They compared with buy and hold index and reward/risk index. In addition to study which parameter
in each tools will give the maximum return or minimum loss. To study simulation from each
technical analysis tools. We used metastock program which can backtest and show the buy and sell
signal. From the result, the popular parameter can get favorable return in uptrend and side way
compared with buy and hold index. MACD is suitable for the small capitalization with low turnover
and medium market capitalization with high turnover. For sector finance, small market
capitalization with high turnover and medium market capitalization with high turnover. For sector
prop&con, medium market capitalization with high turnover and high market capitalization with
medium turnover. For sector energy, small market capitalization with high turnover and for others,

big market capitalization with small turnover.
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%100
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| Buy & HoldHighest Open Drawdown |
Net Profit
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