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Design and Implement of A Stock Trading Scheme
Evaluation System
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Abstract: A stock trading evaluation system is introduced. The system is developed with
Matlab’s finance time series tool and provides stock investors with easy-use transaction
describing language which can be used to program transactions.
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. GetOpen(’000001")

000001 . MA(CLOSE, 30)

CLOSE 30d s

30d , 5d

30d , 20%% ,

%% .
A1=CROSS(CLOSE,MA (CLOSE,30));
%% 30d .

% %A1 )

%% 1,

% % 0, CROSS

A2 = (WEEK(BDATE) = = 5);

% %BDATE .

%% .

% % WEEK .

Y% % . 1 .
% 95 A2 )

Y% % 1,
% % 0.

A3 = VOL/MA(VOL,5)>2;

%% 5d
BUYCOND = Al &. (~A2) & A2;

% % & .
% %~ .

A4 = CROSS(MA (CLOSE, 30),CLOSE);
Y% % 30d LAY

%% 1.
SELLCOND = A4;

% %

ADDFUN (SELLFUN, ‘MAKEPROFIT”, ‘<’, —

0.2);

Y% % . ADDFUN

% % .
% %MAKEPROFIT

% oo

% Y%MAKEPROFIT ( ‘<’,—0. 2)
% %620% .
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