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1 - Technical Analysis.
2 - Moving Average.
3 - Dow.
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2 - Neftci.
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1 - Transaction cost.

2 - Gencay.

3 - Stengos.

4 - Franses and Van Griensven
5 - Fernandez-Rodriquez et al.
6 - Shambora and Rossiter.

7 - Artificial Neural Networks.
8 - Kaboudan et al .

9 - Wang et al.

10 - Yu et al.
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- Muller and lvakhnenko .
- Water et al.

- Lemke.

- Pandya and Kondo.

- Srinivasan.
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1 - Anastasakis.

2 - Evolutionary.

3 - Vasechkina and Yarin.

4 - Multi-Objective Optimization Program.
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1 -Marker or Benchmark.

2 - Multi-Objective Optimization Program.

3 - Pareto.
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1- Fluctuate Trend.
2- Increasing Trend.
3- Bull Market .

4- Decreasing Trend.
5- Bear Market.

6- Smooth Trend .
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