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Design your Trading Strategy: Integration and Development of Technical

Indicators
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Technical analysis is one of important trading strategies for many investors in
stock markets. It applies historical prices and trading volume to decide the
trading rules. However, the investors have trouble in judging their strategies from
a great amount of trading indicators, so they finally follow the herd. This plan
will take students to understand the three kinds of well-known technical
indicators, including trend indicators, momentum oscillator indicators, and
volatility indicators. We will explain the economic concepts and relevant
theoretical linkage, and then build a performance backtesting system to test the
practicability and effectiveness of technical indicators. In addition, we cultivate
students to design personalized trading strategies by integration of the buying
and selling signals from different technical indicators, and develop the concepts

of trading discipline and risk management.

Keywords: Technical indicator, Trading discipline, Performance backtesting

system, Risk management.
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Private Sub CommandButton1_Click()
Dim | As Single, J As Single
Dim Opti_Il As Single, Opti_J As Single, Opti_Value As Single

Opti_Value =-10000 & ZA24>EZ &+ f &
Sheets("result").Range("Q64:AK79").ClearContents
For1=64To 79
For J =17 To 37
If Cells(l, 16) < Cells(63, J) Then PREFEIPSE P nmL
Cells(5, 13) = Cells(l, 16)
Cells(5, 14) = Cells(63, J)
Cells(l, J) = Cells(5, 12)
If Cells(l, J) > Opti_Value Then
Opti_Value = Celis(l, J)
Opti_l = Cells(l, 16)
Opti_J = Cells(63, J)
End If
Else
Cells(l, J) ="-"
End If
Next J
Next |
Cells(81, 17) = Opti_Value
Cells(82, 17) = Opti_l
Cells(83, 17) = Opti_J
End Sub
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