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The Empirical Research on the Security Venture Based on MACD and Candlesticks

Dai Xiangyu. Zhou Xiachua, Li Heng, Li Wei, Jiang Li
( School of Science,  Hunan University of Technology Zhuzhou Hunan 412008, China)

Abstract: Based on the cross-verification technology of MACD tendency index and candlesticks shape, improves the
genera MACD-based security buying and sdling criteria. Theempirical result showsit can make speculatorsto capture almost
all information of the stock market, thus obtains high market returns.
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Tablel Thebuying-sdling periodsand profits of
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1 2006-06-28 3.54 1 0.26 230
2006-07-12 3.28 ' '

2006-10-11 3.29

2 006-11-28 532  3° 2.03 61.70

3 2007-07-23 11.54 37 5.93 51.39
2007-09-11 17.47 ' '

4 2007-12-04 15.00 27 3.72 24.80
2008-01-15 18.72

5 2008-02-13 16.16 10 051 316
2008-02-26 16.67 ' '

6 2008-03-25 13.84 3 1.26 9.10
2008-03-27 12.58 ' '

2008-04-23 10.43
7 7 2.84 27.23
2008-05-06 13.27

8 2008-11-10 4.86 31 0.12 047
2008-12-22 4.98 ' '

g 2009-01-13 4.78 9o 0.78 16.32
2009-02-18 5.56 ' '

10 2009-03-19 5.46 15 0.03 0.55
2009-04-09 5.49 ' '

11 2009-07-28 9.40 4 023 245
2009-07-31 9.63 ' '

2009-09-08 7.19
12 7 0.12 1.67
2009-09-16 7.31

13 2009-10-13 6.80 47 2.04 30.00
2009-12-16 8.84 ' '

14 2010-02-11 7.83 6 0.35
2010-02-25 8.18 '
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Fig.1 Thecandlesticks buying-selling
shape for the seventh period
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Fig. 2 The candlesticks buying-selling
shape for the eleventh period
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Table2 Theaverage buying-selling period and
profit of the sample stocks
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Table3 Theaverage buying-selling period and
profit of the sample stocks based on general
MACD buying-selling criteria
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