n1sUszgulNdUawaIuUIDES=AUUININGNY
Asoi ols Un1sdnul lbebo

.@\\Ir//é_ |

a d )
ﬂ]iﬂﬁﬂ‘ﬂ!ﬁﬂUwﬁﬂﬂﬂ!lﬂuﬁnﬂﬂ1§ﬂ\‘]"q‘lﬂu SET 50 ﬁ’aﬂnﬁ]miwﬁm&mauﬂ MACD ttag RSI
ON COMPARISON OF RETURN FROM MACD AND RSI TECHNIQUES
FOR INVESTING IN SET 50 INDEX

a 1 d °_ 2
naf seuszan'uaz gananag thum

l o o a a o 4 a v v A . .
AINATIVNBITTAUNANITAINU 'mmaﬂmﬂuiaﬁmmummmzmi?rami UN1INYIAYITIAA ood-sixsax@hotmail.com

v o a a s a o 4 a v v A
Zf’fﬂﬂﬂﬂﬂ’n‘]ﬂﬂm@]ﬁWﬁﬁi 'J‘VlfﬂﬁEJL‘VIﬂIuiﬁaﬁﬁﬁummm%ﬂﬁf?fﬂﬁﬁ UN1INYIAYTITA sumaman.p@rsu.ac.th

unAnea
Y Jao A

ao ax 4 =3 [ v d
NUIATINLIgUsrasa ienfSeumeuransuunuaInmyasnulurannswe SET 50 voinain
1Y [ o 1 a 4 a J = 4 A

nanninduradszmalne Aren153n 12N 1amaianuRasn s UNTINNI/ALEANIE (Moving Average
Convergence / Divergence: MACD) 11ag @ a3d Wi NF (Relative Strength Index: RSI) Tno1¥4oyailsznouaie
s1m1ila sulla nazsiniudalivesuaaz uludriisinidu SET 50 Tassausinainaaiananninduna
' ] ' A = ~ ? =

Yszinalne arelugramarasualasuran 12554 dalasurahn 42559 saunavive 69
o a o =t 1Y @ 4 1Y @ o 1
M3 nI 1 laensifFeumeunanauunuann1saanulundnning SET 50 voina1ananns wauma
< o a a @
Uszmalne Taonmsinusiusaudoyanin1usunsu E fin stock Pick Up Wdoyaiinitle uagsinnilavesiu
o a d Y ax a o a Y v = A A v A o W
dalinAnszdiareIsmsinnzimanaia 1laun AundanasunIINNIVLEANI (MACD) Las Asinas
v o 4 o o o o aw '
during ®sD e lFlumsmuiamimaneuunuainmsasnuluvdnning SET 50 nan133sowui

Aa Y a 1 A A A Y
Wﬁﬁ@ﬂllﬂuﬁ]1ﬂﬂ1§ﬁﬂﬂu1uSET S0NUATICHAVYNAUAAURAYLAADIUNTIUNY/ YNNI (MACD) Ilﬂ

9
o a @

1 A v Ao v v o J av 2 g o 4
HaRDUUNUIINNIMNATAG T MAIFINS (RSD man3ITens il Wnasmuansniuniesioniunaiinng
ax @ @ y X d' @ ' 3 asndad < 2
a033% U 1Flumsasuluamandnnindla niinaneuunuii lfends hildiluisiange enmilugaisudu
9 { o @ I 4 4 o [} { 1
youinasnuazii lluSulgadditlutenly e lugraneunmulumsasnungae 11

o_ o o J

a 4 a U { 4 {1 o o v
AMAIAY: NITAATICHNINUNAUA, FAADVUNUIINNITAINY, ﬂ1lﬂ§ﬂlﬂ$@uﬁiﬂnﬂ1\1/I,L8Jﬂ°1/'l'l\1, AFUMAITUANT

ABSTRACT

This research aims to compare the return on investment in the Securities Exchange of Thailand's SET 50 by
using technical Moving Average Convergence / Divergence: MACD and Relative Strength Index: RSI. The data include
the closing price, opening price and opening price next day that are traded on the set 50 of stock Exchange of Thailand
from quartet 1 in 2011 to quarter 4 in 2016, there are 6 years in total. . The data analysis by Comparison of Return in SET
50 Indexes of stock Exchange of Thailand, the data E fin stock Pick Up use data closing price, opening price and opening
price next day use analysis, technical Moving Average Convergence / Divergence: MACD and Relative Strength Index:
RSI to be used in the calculation return from investment in SET 50 Indexes of stock Exchange of Thailand. The results

show that the return of SET 50 Indexes analyzed MACD get more return than RSI the results of this research investors
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can be used for technical indicators used to invest in the stock Exchange of Thailand the returns may not be the best, but
it may be a good start for the investor can lead the profit of return on investment.

Keywords: Technical Analysis, Return on Investment, MACD, RSI
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M3NN 1 AnnaenasuimNI/AENNI (Moving Average Convergence/Divergence: MACD) ANIATFIU

v o o

A15199 2 AT MAITUNNT

(Relative Strength Index: RSI) ﬂ'mWIiﬁ U

- . AT INANDVLUNY HAA1a1n MAIADIVDIHAAIN
1l w.a. AT INANDULUNY 2 .4 4
nay AuRaY NnARAY
2554 40.00 67.19 -27.19 739.29
2555 77.78 67.19 10.59 112.14
2556 50.56 67.19 -11.63 135.25
2557 88.89 67.19 21.70 470.87
2558 50.00 67.19 -17.19 316.48
2559 90.91 67.19 23.72 562.63
33U 0.00 2336.66
Ei"@mwamammumﬁﬂ = [40.00 + 77.78 + 50.56 + 88.89 + 50.00 + 90.91] / 6 = 67.19

oot PRI é"mmaiammu Nalﬂ'N:Hﬂ ﬁwﬁqamlmmja@in
109y AuNAY NAUNTY
2554 100.00 83.33 16.66 277.55
2555 100.00 83.33 16.66 277.55
2556 100.00 83.33 16.66 277.55
2557 100.00 83.33 16.66 277.55
2558 0.00 83.33 -83.33 6943.88
2559 100.00 83.33 16.66 277.55
33U 0.00 8331.63

AT INAADLLNUIATAY = [100.00 + 100.00 + 100.00 + 100.00 + 0.00 + 100.00] / 6 = 83.33
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A13199 3 MafFeueunanouuNUTL1I19 MACD tag RSI Tuuaazidou 1y l!ﬁ%Wﬁﬁ?ﬂﬁ\MﬁNﬁﬂqﬂu

e MACD 2n Ha % RSI 2n Ha %
2554 (26, 12,9) 2 3 40.00 (70, 30) 3 0 100.00
(50,20, 10) 2 1 66.67 (21, 60) 0 0 | hinmssene
(35,5,9) 4 3 57.14 (30, 80) 2 1 66.67
(35,15,9) 2 3 40.00 (14, 50) 0 0 | Wifimsaene
(34,13, 8) 3 3 50.00 (21, 50) 0 0 ifimsaeio
2555 (26, 12,9) 7 2 77.78 (70, 30) 10 0 100.00
(50, 20, 10) 7 1 87.50 (21, 60) 0 0 | Wifimsaene
(35,5,9) 12 3 80.00 (30, 80) 1 0 100.00
(35,15,9) 7 1 87.50 (14, 50) 0 0 ifimsaeo
(34,13, 8) 7 2 77.78 (21, 50) 0 0 | hinmsseune
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A15197 3 (AD)

e MACD 2n Ha % RSI 2n Ha %
2556 (26, 12,9) 5 4 55.56 (70, 30) 3 0 100.00
(50,20, 10) 9 1 90.00 (21, 60) 0 0 | hifimssene
(35,5,9) 6 6 50.00 (30, 80) 0 0 | lifinsdene
(35, 15,9) 6 1 85.71 (14, 50) 0 0 | lifinsdene
(34,13, 8) 4 3 57.14 (21, 50) 0 0 | hifimssene
2557 (26, 12,9) 8 1 88.89 (70, 30) 4 0 100.00
(50, 20, 10) 5 0 100.00 (21, 60) 0 0 | lifinsaene
(35,5, 9) 11 3 78.57 (30, 80) 0 0 | lifinsaene
(35, 15,9) 6 1 85.71 (14, 50) 0 0 | lifinsaene
(34,13, 8) 7 1 87.50 (21, 50) 0 0 | hifimssene
2558 (26,12, 9) 4 4 50.00 (70, 30) 0 0 | lifinsdene
(50, 20, 10) 4 2 66.67 (21, 60) 1 0 100.00
(35,5,9) 6 6 50.00 (30, 80) 0 0 | lifinsdene
(35,15,9) 10 3 76.92 (14, 50) 0 0 | hifimssene
(34,13, 8) 6 3 66.67 (21, 50) 1 0 100.00
2559 (26, 12,9) 10 1 90.91 (70, 30) 5 0 100.00
(50, 20, 10) 6 1 85.71 (21, 60) 1 0 100.00
(35,5,9) 11 2 84.62 (30, 80) 0 0 | hifimsseve
(35,15,9) 9 1 90.00 (14, 50) 0 0 | lifinsaene
(34,13, 8) 11 1 91.67 (21, 50) 1 0 100.00
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1. mstdennioslomunaianldlunisasnusznitunaiin MACD 1az RSIHANITIFONUI
1 9
MACD awsaiHanouunuInmsasnulu SET 50 1100391 RST1iieen191n MACD luszeziial 61 asua
a = =2 A = < o v oo g
Tasuraf 17 255489 lasurah 431 2550 @usruau 1446 70 IMsFoursuazwanoUUNUIINNITAINY
110N RSI #0ANABINUUITEVDI Chong et al. (2014) laAnBIMARBLUNUYBUNATIA MACD 1Az RSI WU
MATNAIIATIZH MACD (12, 26, 0) tiag RSI (21, 50) a1u13siwanauuni 1aa ludesil S&P/TSX Composite

Index 1tz WU RSI (14, 30/70) enansaviwanouunu laangaluasil Dow Jones Industrials Index
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