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Abstract

This paper proposes the possibility which the fuzzy theory can be used to improve the performance of the parabolic
SAR(Stop-And-Reverse) indicator in the trading systems for stock market. The simulation results with data of the
KOSPI 200 future show that the occurred number of trading signals and the false signals in the proposed fuzzy SAR
indicator is less than that in the conventional SAR indicator. In the conventional SAR system, the incremental value
of the acceleration factor is usually setted as 0.02 and the maximum value of the acceleration factor is usually limited
as 0.2. But in the proposed fuzzy SAR system, the incremental value and the maximum value of the acceleration fac-
tor are automatically adjusted by using the fuzzy rules, which are designed based-on the difference between
short-term moving average and medium-term moving average and also based-on the slope of short-term moving
average.
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Fig. 5. One-minute chart of KOSPI 200 future for June
10, 2009, when the proposed fuzzy SAR is adopted.

juf A5 e] W= ojste] Hlashd vk} 2t 7]
WHo® g a9 49 AREAE 104 olF wl SAR
128], W= SAR+ 113] &3l ou, Aekst A
SAR "o R 3 17 59 AECAE ulg SAR7}F 93],
= SAR7} 83] A sto] wiu) M5 o] F#I|GIt A
S & 5 odvk 2 49 AES O7 59 AEE H]alske]
B 1A 1224] 403 AFo]o] S RFA] Aol A|qheh B
Holl A e w2l 5.9 %% él‘i:ﬂ 71E8] WRETE F0]
3L B 12A] 40827H 134 10 Akel9f 14415 14A4]
353 Atolell A 714 O] e 7 °°ﬂ ATk e AR
< 799 w5 SARVE @hetelA AdsEte] ARLSE @
AANA Fes & 5 AUk ]H? 7:'34"5 TeHEY SAR
o] 7F&EFE AAFS 7HEHTY] Jig max _AF7F 18
FAell ZIRkek 2] p el o Abs - E7] wiolth
20094 5 289 H-H 20094 69 10¥7k4] 10¥€ &<t 10

e i

HXlolg&5 ol8% mat=2 SARS AtZ Z=Hol| ek A7

— —

Al o]%9] ME 13%F HEJdAM &4
SAR®] #d 359 2 iE 19 Zrh
AlZFe] 154 1‘3:?—_ 4 FE 108
A €] 35 < At
£ Al vl 9_4 E?ﬂ Sl %— 2155—]0]51, Xﬂ?_}ff} Ho]'t,‘.ﬂ
< AHEE W wjujilsy Y 3leE & 19332 V)&
H“”Oﬂ H]3Fe] (22/215)< 100 = 10.23(%)91 223] 7143}
=3

* 1. vl4 SARS W= SARS &4 3¢
Table 1. Number of occurrence for buy-SAR
and sell-SAR signals

) 5/28|5/29| 6/1 | 6/2 | 6/3 | 6/4 | 6/5 | 6/8 | 6/9 |6/10

SAR |22 20|20 | 22|23 |21 |21 |23 2122|215

SAR |18 |20 | 18|20 | 23|21 |21 |18 | 18 | 16 | 193

gi q} :L% 59] x}Eoﬂﬁ_
7} 8%] %aﬂ_—a‘} 2114 o] T s E 63 ola AAZE
23]o)t}. ml= SARE 83] FdsIgjon o F HlaE 4
sloja AAREE 48]0t} upghA FA .sLA =dn &S
10/16 100= 62.5(%)°]t}. Algkst H <] SAR X|3E7} 71&
9] SAR Aol H|8t 125% F7Het %ﬁi o Edv&S
eI
2009 59 28YH-E 2009 6¥ 109 7HA 10Y ok
104 o]F o] AE 1HE xEA =3 3 vl SARS} )
= SARA el S A FAs e} AT FH 39
g]r 7L1;]_ X 2= Etﬂ 1001 Eo]-oﬂ 711 SAR tﬂ-
AP‘L Al Az o] FHNEL 125/215 = 58.14(%)°]
i, HA SAR WS PSS o s EdRES
115/193 = 59.59(%)o| 2 & 1.45% S7}3 A5 o Z3n)
&5 e

% o K
mlo rl

2 s ARAEe] =4 S5
Table 2. Number of occurrence for true and false
signals
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