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Abstract
There are many technical indicators available for use in buying or selling futures. This work aims to
determine whether Bollinger Bands, which are used at a security company, are the most effective
tool for futures trading. The comparison of Bollinger Bands and four other popular indicators:
Relative Strength Index (RSI), Moving Average Convergence/Divergence Oscillator (MACD),
Commodity Channel Index (CCI), and Stochastic Oscillator, is made to determine the most
effective indicator. The author gathers and analyzes SET50 Index Futures data from 2010 to 2014,
totaling 20 series. The study finds that the technical indicators Moving Average
Convergence/Divergence Oscillator (MACD), Relative Strength Index (RSI), Commodity Channel
Index (CCI), and Stochastic Oscillator have returns per year over that of the Bollinger Bands for the

sample period.
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