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[Source Data]
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X Technical IndicatorS

ADX

aroon EMV

ATR GMMA
BBands KST

Ccl MACD
chaikinAD MFI
chaikinVolatility momentum

CLV OBV
CMO ROC
DonchianChannel BRSI

DPO SAR
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sentiment
TDI
TRIX

ultimateOscillator

VHF
volatility
williamAD
WPR
Zigzag




B R Script

install.packages(“TTR”)
install.packages(“quantmod”)
library(TTR)

library(quantmod)

x {-getSymbols("DWTI", src="yahoo',

+ from="2013-01-01",
+ t0=“2016-03-01" auto.assign=FALSE)
X <- adjustOHLC(x,use.Adjusted = TRUE)




B3 ROC(Rate of Change)

chartSeries(x, subset="'last 3 months’,
name=paste("DWTI"), line.type =
chartTheme("white",
up.col="green’,dn.col="red"),

theme =

major.ticks="months", color.vol=FALSE)

addBBands(n=5,sd=1)
addSMA(n=40,col="blue")
addSMA(n=20,col=“orange")
addROC()
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B3 ROC(Rate of Change)

DWTI [2016-06-01/2016-08-08]
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Valeant, Ackman must face U.S. insider
trading lawsuit

2015-11-12 5LE{ $840]| A
$762 2 SISt L| $697}A]

==ols 25 2Y
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Mov 18, 2015 69.75 75.26 69.33 72.60 72.60 11,844,400
Mowv 17, 2015 72.22 74.00 69.95 70.32 70.32 13,442,800
Mov 16, 2015 74.49 75.69 72.25 73.32 73.32 10,267,200
Mov 13, 2015 74.54 76.30 72.09 75.41 75.41 14,632,000
Nov 12, 2015 76.81 77.00 73.69 73.77 73.77 17,453,100
MNov 11, 2015 84.62 86.11 78.60 78.90 78.90 16,933,800
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Aegean Marine: (ANW) TSRLCTI ) Trades from (33)|

(Delayed Data From NYSE)

$10.48 usD Volume: 300,155 Zacks Rank "\ 1-Strong Buy n.[:] ..
+0.24 (2.34%) Open: §10.23 Style Scoresl:  Value: A | Growth: B | Momentum: F | VGM: ﬂ
Updated Sep 23, 2016 04:02 PMET  Prior Cloge: $10.24 (&) View All Zacks Rank #1 Strong Buys

v 229 A2 UYL B

% Strong Buy - Buy - Hold - Sell - Strong Self=
PR 2HYE
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1F 7| 20% AFS = Yes
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Input Data Target Data Period
Period (3years) (Day, Week, Month)

Modeling
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library(caret)

stock <- read.csv(“stock.csv”)

model <-
train(class~.,data=stock,method="rf")

predict(model,type=“class”)
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[Confusion Matrix]

Actual
NO YES
NO 2390 560
Prediction
YES 10 40

Accuracy = (2390 +40) / (2390 + 560 + 10 + 40) = 81.0%
Precision =40/ (10 + 40) = 80.0%

Recall=40/ (40 + 560) = 6.7%
Lift = Precision / Base =80/ 20 =400%
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