Zbornik radova Ekonomskog fakulteta u Rijeci : casopis za ekonomsku teoriju i praksu, Vol. 27 No. 1, 2009.

Pregledni rad
Application of MACD and RVI indicators as functions of investment strategy optimization on the financial market
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Sazetak

The determination of trends and prediction of stock prices is one of the main tasks of the MACD (Moving Average Convergence Divergence) and the RVI (Relative
Volatility Index) indicators of the technical analysis. The research covers the sample representing stocks which are continually traded on the financial market of
the Republic of Serbia. Subject of this research is to determine the possibility of MACD and RVI indicators application in investment decision making processes on
the financial market of the Republic of Serbia. The main goal of the research is to identify the most profitable parameters of the MACD and RVI indicators as
functions of investment strategy optimization on the financial market. The main hypothesis of the research is that the application of the MACD and RVI indicators
of technical analysis significantly contributes to investment strategy optimization on the financial market. The applied methodology during the research includes
analyses, synthesis and statistical/ mathematical methods with special focus on the method of moving averages. Research results indicate significant possibilities
in application of MACD and RVI indicators of technical analysis as functions of making optimum decisions on investment. According to the obtained results it is
concluded that the application of the optimized MACD and RVI indicators of technical analysis in decision making process on investing on the financial market
significantly contributes maximization of profitability on investments.

Klju¢ne rijedi
Technical analysis; MACD indicator; RVI indicator; investment strategy; financial market

Hréak ID:

38427

URI

https://hrcak.srce.hr/38427

Datum izdavanja:

29.6.2009.

Podaci na drugim jezicima:

Posjeta: 8.339 *



https://hrcak.srce.hr/zbornik-radova-efr
https://hrcak.srce.hr/broj/3241
mailto:dejan.eric@ien.bg.ac.rs
mailto:gandjelic@iis.ns.ac.yu
mailto:srdjan.redzepagic@ien.bg.ac.rs
https://hrcak.srce.hr/file/60413
https://hrcak.srce.hr/pretraga?type=napredna&field[]=article_keywords&term[]=%22Technical+analysis%22
https://hrcak.srce.hr/pretraga?type=napredna&field[]=article_keywords&term[]=%22+MACD+indicator%22
https://hrcak.srce.hr/pretraga?type=napredna&field[]=article_keywords&term[]=%22+RVI+indicator%22
https://hrcak.srce.hr/pretraga?type=napredna&field[]=article_keywords&term[]=%22+investment+strategy%22
https://hrcak.srce.hr/pretraga?type=napredna&field[]=article_keywords&term[]=%22+financial+market%22
https://hrcak.srce.hr/38427
https://hrcak.srce.hr/clanak/60412
https://hrcak.srce.hr/posjecenost-objasnjenje

