Taylor & Francis
e Online & !

Home P All Journals » Economics, Finance & Business P Applied Economics P List of Issues
» Volume 45, Issue 12 P Technical analysis and the Spanish stock ....

Applied Economics >
Volume 45, 2013 - Issue 12

2,949 68 0

Views  CrossRef citations to date Altmetric
Original Articles

Technical analysis and the Spanish stock
exchange: testing the RSI, MACD,
momentum and stochastic rules using

Spanish market companies

R. Rosillo ¥%&, D. de la Fuente & J. A. L. Brugos
Pages 1541-1550 | Published online: 02 Feb 2012

66 Cite this article https://doi.org/10.1080/00036846.2011.631894

Sample our
Economics, Finance,

Business & Industry Journals

>> Sign in here to start your access
to the latest two volumes for 14 days

B Full Article [ia) Figures & data & References 66 Citations Ll Metrics

& Reprints & Permissions Read this article

Abstract

The aim of this research is to examine the result of the application of the indicators
Relative Strength Index (RSI), Moving Average Convergence Divergence (MACD),
Momentum and Stochastic in different companies of the Spanish continuous market. By
using these indicators, it is intended to give purchase and sale recommendations to
small investors. The generation of great capital gains depends on the type of the stock
exchange company and the indicator which is being used. In addition, this research
solves the problems in case of ambiguity, in the indicators, for the traders.
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Notes

L Short selling is the practice of selling assets, usually securities that have been
borrowed from a third party (usually a broker) with the intention of buying identical
assets back at a later date to return to the lender. It is a form of reverse trading.
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