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Research on Constructing a Decision Support System for

Stock Investment Using Multiple Technical Indices

Student: Ju-Ting Lin Advisor: Prof. Chong-Yen Lee
Chinese Culture University

ABSTRACT

Via various kinds of technical indices, stock investors can make decisions by the
buying and selling signals. None of the indices can be applied to all situations. In order
to improve the efficiency and to provide useful information to the stock investors, our
research constructs a decision support system by implementing multiple technical in-
dices. A data warehouse is designed to provide high quality data source and high effi-
cient data reading.

Unlike other systems, user can combine at most three indices permissively in our
system, and they can set their own analysis time period.

In the research, three companies in the traditional, financial and electronic indus-
tries from Taiwan stock market are selected to present the use of single and multiple
technical indices analysis.

The system computes the return on investment and the correctness of indices ac-
cording to the history trading data. Grouping of two or three single technical index with
higher return on investment will produce a combination of multiple technical indices

with higher correctness.

Key Words: decision support system, technical index, data warehouse.
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