IEEE.org IEEE Xplore  |EEE SA  |EEE Spectrum More Sites Subscribe Donate Cart Create Account  Personal Sign In

a9
— Browse v My Settings v Help v Institutional Sign In
Institutional Sign In
All Q

ADVANCED SEARCH

Conferences > 2015 Federated Conference on ... 9

Buying stock market winners on Warsaw Stock Exchange -
quantitative backtests of a short term trend following strategy

Publisher: IEEE Cite This PDF

Aleksander Fafuta ; Krzysztof Drelczuk  All Authors

0 a

1 162
Cites in Full Alerts
Paper Text Views
Manage Content Alerts
Add to Citation Alerts
Abstract
Authors
Figures Abstract:This paper focuses on one of the most popular issues in the Polish finance - is the “buying
stock market winners' profitable on the Warsaw Stock Exchange? This study test... View more
References
» Metadata
Citations Abstract:
This paper focuses on one of the most popular issues in the Polish finance - is the “buying stock market
Keywords winners' profitable on the Warsaw Stock Exchange? This study tested whether Ichimoku trend following
strategy performed better than simple buy & hold benchmark. For automated backtests WIG30 index
Matrirqrc romnnnantc in tha narind 2012.12_22 tn 2N1R_NK_NA weara i1icad Tha amnirical raciilte ciinnact that

X

This website utilizes technologies such as cookies to enable essential site functionality, as well as for analytics, personalization, and targeted
advertising purposes. You may change your settings at any time or accept the default settings. You may close this banner to continue with only
essential cookies. Privacy Policy

Storage Preferences
Targeted Advertising
Personalization

Analytics


http://www.ieee.org/
https://ieeexplore.ieee.org/Xplore/home.jsp
http://standards.ieee.org/
http://spectrum.ieee.org/
http://www.ieee.org/sitemap.html
https://innovate.ieee.org/Xplore/Subscribebutton
https://ieeexplore.ieee.org/browse/conferences/title/
https://ieeexplore.ieee.org/xpl/conhome/7308714/proceeding
https://ieeexplore.ieee.org/Xplorehelp/ieee-xplore-training/working-with-documents#interactive-html
javascript:void()
https://ieeexplore.ieee.org/author/37085735016
https://ieeexplore.ieee.org/author/37085724274
javascript:void()
https://www.ieee.org/give
https://www.ieee.org/cart/public/myCart/page.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/public/createwebaccount/showCreateAccount.html?ShowMGAMarkeatbilityOptIn=true&sourceCode=xplore&car=IEEE-Xplore&autoSignin=Y&signinurl=https%3A%2F%2Fieeexplore.ieee.org%2FXplore%2Flogin.jsp%3Furl%3D%2FXplore%2Fhome.jsp%26reason%3Dauthenticate&url=https://ieeexplore.ieee.org/abstract/document/7321607
https://www.ieee.org/profile/public/createwebaccount/showCreateAccount.html?ShowMGAMarkeatbilityOptIn=true&sourceCode=xplore&car=IEEE-Xplore&autoSignin=Y&signinurl=https%3A%2F%2Fieeexplore.ieee.org%2FXplore%2Flogin.jsp%3Furl%3D%2FXplore%2Fhome.jsp%26reason%3Dauthenticate&url=https://ieeexplore.ieee.org/abstract/document/7321607
javascript:void()
javascript:void()
https://ieeexplore.ieee.org/alerts/citation
javascript:void()
javascript:void()
javascript:void()
https://ieeexplore.ieee.org/abstract/document/7321607
https://ieeexplore.ieee.org/abstract/document/7321607/authors
https://ieeexplore.ieee.org/abstract/document/7321607/figures
https://ieeexplore.ieee.org/abstract/document/7321607/references
https://ieeexplore.ieee.org/abstract/document/7321607/citations
https://ieeexplore.ieee.org/abstract/document/7321607/keywords
https://ieeexplore.ieee.org/abstract/document/7321607/metrics
https://ieeexplore.ieee.org/abstract/document/7321607/similar
https://ieeexplore.ieee.org/xpl/conhome/7308714/proceeding
https://doi.org/10.15439/2015F338
https://ieeexplore.ieee.org/search/advanced
https://ieeexplore.ieee.org/Xplore/home.jsp
javascript:void()
javascript:void()
https://www.ieee.org/security-privacy.html

This website utilizes technologies such as cookies to enable essential site functionality, as well as for analytics, personalization, and targeted
advertising purposes. You may change your settings at any time or accept the default settings. You may close this banner to continue with only

‘= Contents

Sign in to Continue Reading

Authors v
Figures v
References v
Citations v
Keywords v
Metrics v
X

essential cookies. Privacy Policy

Storage Preferences

Targeted Advertising
Personalization

Analytics


https://twitter.com/IEEEXplore?ref_src=twsrc%5Egoogle%7Ctwcamp%5Eserp%7Ctwgr%5Eauthor
javascript:void()
https://www.ieee.org/security-privacy.html

CHANGE PAYMENT OPTIONS COMMUNICATIONS US & CANADA: +1 800 f in ©

USERNAME/PASSWORD VIEW PURCHASED PREFERENCES 678 4333
DOCUMENTS PROFESSION AND WORLDWIDE: +1 732

EDUCATION 981 0060
TECHNICAL INTERESTS CONTACT & SUPPORT

About IEEE Xplore Contact Us Help Accessibility Terms of Use Nondiscrimination Policy |EEE Ethics Reporting £
Sitemap |EEE Privacy Policy

IEEE Account

Change Username/Password
Update Address
Purchase Details

Payment Options
Order History
View Purchased Documents

Profile Information

Communications Preferences
Profession and Education
Technical Interests

Need Help?

US & Canada: +1 800 678 4333
Worldwide: +1 732 981 0060
Contact & Support

About IEEE Xplore Contact Us Help Accessibility Terms of Use Nondiscrimination Policy Sitemap Privacy & Opting Out of Cookies

X

This website utilizes technologies such as cookies to enable essential site functionality, as well as for analytics, personalization, and targeted
advertising purposes. You may change your settings at any time or accept the default settings. You may close this banner to continue with only
essential cookies. Privacy Policy

Storage Preferences
Targeted Advertising
Personalization

Analytics


https://www.ieee.org/profile/changeusrpwd/showChangeUsrPwdPage.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/payment/showPaymentHome.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://ieeexplore.ieee.org/articleSale/purchaseHistory.jsp
https://www.ieee.org/ieee-privacyportal/app/ibp?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/profedu/getProfEduInformation.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/tips/getTipsInfo.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
tel:+1-800-678-4333
tel:+1-732-981-0060
https://ieeexplore.ieee.org/xpl/contact
https://www.facebook.com/IEEEXploreDigitalLibrary/
https://www.instagram.com/ieeexplore_org
https://www.linkedin.com/showcase/ieee-xplore
https://www.youtube.com/ieeexplore
https://twitter.com/IEEEXplore?ref_src=twsrc%5Egoogle%7Ctwcamp%5Eserp%7Ctwgr%5Eauthor
https://ieeexplore.ieee.org/Xplorehelp/about-ieee-xplore.html
https://ieeexplore.ieee.org/xpl/contact
https://ieeexplore.ieee.org/Xplorehelp/Help_start.html
https://ieeexplore.ieee.org/Xplorehelp/accessibility-statement.html
https://ieeexplore.ieee.org/Xplorehelp/Help_Terms_of_Use.html
http://www.ieee.org/web/aboutus/whatis/policies/p9-26.html
http://www.ieee-ethics-reporting.org/
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/ieee-xplore-sitemap
http://www.ieee.org/about/help/security_privacy.html
https://www.ieee.org/profile/changeusrpwd/showChangeUsrPwdPage.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/address/getAddrInfoPage.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/payment/showPaymentHome.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/vieworder/showOrderHistory.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://ieeexplore.ieee.org/articleSale/purchaseHistory.jsp
https://www.ieee.org/ieee-privacyportal/app/ibp?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/profedu/getProfEduInformation.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/tips/getTipsInfo.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://ieeexplore.ieee.org/xpl/contact
https://ieeexplore.ieee.org/Xplorehelp/about-ieee-xplore.html
https://ieeexplore.ieee.org/xpl/contact
https://ieeexplore.ieee.org/Xplorehelp/Help_start.html
https://ieeexplore.ieee.org/Xplorehelp/accessibility-statement.html
https://ieeexplore.ieee.org/Xplorehelp/Help_Terms_of_Use.html
http://www.ieee.org/web/aboutus/whatis/policies/p9-26.html
https://ieeexplore.ieee.org/xpl/sitemap.jsp
http://www.ieee.org/about/help/security_privacy.html
https://www.ieee.org/security-privacy.html

