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’ %K(n) = =20 x 100 n=\¥
Hn,max B Ln,min
MFI = 100 100
B (100 + MR)
H+L+C
MFI TP:T’ MF =TP XV
_ Positive MF
~ Negative MF
RS(n) = 100 100
= (1 +RS(n)
n-1
RSI n=\¥f
RS(n) = Z UP._; / Down,_;
i=0
Where UP; (Downy) is upward (downward) price change
CCl(n) = M — M(n)
Y= 4m) x 0.015
H+L+C
CcCl =3 n=a
1 n-1
A == > Mey = M ()
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nLUP._;

RMI RMI(n) = <= Zizo = n=\f
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RWI RWI = (H1 — n-L)/ATRn * v/n) n=\f
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AddColumn (RSI (14),"rsi(14

AddColumn (RSI

AddColumn (RSI (26), "r

AddColumn (RSI

AddColumn (PDI (14 DI
AddColumn (MDI (14), "MDI (
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n (MA(Clese, 14),
Lumn (WMA (Close, 14)
Lumn (EMA (Close, 14),
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L "ATR (

Ad n (ATR (7)

AddColumn (OscP (%
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), "oscp(9, 18)");
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A trading algorithm to establish a suitable investment system with a
reasonable return (Case study: Tehran Stock Exchange)
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Abstract
One of the most important issues in modern financial markets is finding
efficient ways to summarize and visualize stock market information. The purpose
of this paper is to discover a method to reduce risk and increase investment returns.
By analyzing the mass volume of Tehran stock market data as a case study, and
finding the relationships between the data and the discovery of their hidden
information that has a significant impact on investors' decisions; an algorithm was
designed. Moreover, the data from the automobile industry and oil products and the
index of various industries were utilized from 2018 to 2022, and modeling was
done by twenty technical indicators. The results of this research showed that
mentioned model has a significant performance in identifying and predicting the
sales signals issued at the maximum points and the prediction is done with
acceptable accuracy. Portfolio management and capital supply companies can use
this trading algorithm to make decisions regarding the sale, purchase or holding of
securities.
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