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1 -Alexander.

2 -Fama and Blume.

3 -Dryden.

4 _Cunningham .

5 -Rozeff.

6- Dann L.Y., Mayers D and Raab R.J.

7 -Givoly D. and Lakonishok J.

8 - Financial analysts' forcasts.

9 - Transaction costs.

10 -Brock, W., Lakonishok, J. and LeBaron, B.
11- Moving Average.

12 -Support and Resistance level (or Trading-range break out).
13- Buy and hold Strategy.

14 -Bessembinder H. and Chan K.

15- Hudson R., Dempsey M. and Keasey K.
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1 -Sullivan R., Timmermann A. and White H.

2- Wong M.

3 -Ratner M. and Leal R.

4-Tto A.

5 -Parisi F. and Vasquez A.

6- Gunasekrage A. and M.Power D.

7 -Chang E.J., Lima E.J.A. and Tabak B.M.

8 -Ming-Ming L. and Siok-Hwa L.

9- Tian G.G., Wan H.G and Guo M.

10 -Kwon K. and Kish R.J.

11- Cheng W., Cheung Y.L. and Yung HH.M.
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13- Groenewold N. and Tang S.H.K.
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1- Ellis C.A. and Parbery S.A.

2 -Day T.E. and Wang P.

3-Lo A.W., Mamaysky H. and Wang J.,
4 -Dawson E.R. and Steeley J.M.

5- Head and Shoulders Pattern.

6 -Double Top.

7- Double Bottom.
8 -Marshall B.R., Young M.R. and Rose L.C.

9- Anderson J.A. and Faff R W.
10- Candlestick Chart.
11 -Point and Figure Chart.

12 -Potvin J., Soriano P. and Vallee M.
13 -Allen F. and Karjalainen R.

14 Neely C.J. and Weller P.A.

15 -Genetic Algorithm.

16 -Liu N.K. and Lee K.K.

17-Yao J. and Tan C.L.
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1- Skouras S.
2 -Lam M.

3 -Liu J.N.K. and Kwong R.W.M.
4 Neural Network
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1- Oscillators.
2 -Relative Strength Index.
3 -Wilder J. Welles, New Concepts in Technical Trading System, Greensboro, NC: Trend

Research, 1978
4- Stochastics.
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1- Moving Average Convergence-Divergence.
2 -Gerald Appel.
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1 -Efron.

2- Freedman.

3 -Freedman and Peters.
4- Efron and Tibshirani.
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