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4 Technical analysis

5 SHI:simple harmonic index
& WPO:wave period oscilliator
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1 Continuation pattern
2 Revearsal pattern
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! Pattern recognition
2 Escobar
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2 RSl:relative strength index
3 MACD:moving average convergence-divergence
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1 Simple harmonic index
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Abstract

Technological analysis is one of the methods of market analysis in which stock prices and stock
volumes are used to predict future price movements. Oversight is a function of the price and volume
of transactions that often fluctuate between two values, and in The case of buying and selling an asset
is issued by signals. Time-based oscillators model the behavior of the price using the concept of wave
and periodicity. The present study aims to evaluate the profitability of two oscillators based on time
rotation, including simple harmonic oscillator and wave frequency oscillator in Tehran Stock
Exchange between 2009 and 2018. The result of the study shows that the two trading strategies are
nearly equal in terms of the Sharp ratio, and both are nearly four times as efficient as the Sharp market.
Also, the wave-wave oscillator-based strategy has higher efficiency and variance than the simple
harmonic oscillator-based strategy and therefore has a more risky situation.
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