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Abstract

The technical indicators in the stock market are generally based on price
variables, or there are technical indicators with variable volume, but the stock
market often hears “the volume can go before the price”, “volume is the
leading indicator of price”, which technical indicator can help investors get
the best reward, but there is no answer. Therefore, this study intends to
combine the advantages of both to find the best timing to invest in the stock
market, and to get the best reward. Taking Jinghua (2707), a tourist stock in
the Taiwan stock market, as the research object, use computer programs to
trade, statistically analyze and analyze research results by setting one or more
technical indicators. We found, when using the RSI, and the B Band, and the
volume is 1.5 times the average of the 5-day average, as the condition of the
portfolio strategy, the strategy can get the best reward. In addition to a focus
on cost price of the stock, the transaction costs of investors also need to
consider.

Keywords: Jinghua, Taiwan stock market, Technical indicators
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