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Development of KOSPI 200 Futures Trading System Using Multi—Chart Image
Voting Strategy
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2.5. Back Testing
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Table 1. Back Testing 23}

Ak 72 A Wi1'1 Profit Pay(?ff MDD
34 Ratio Factor Ratio (%)
Ik 4253 0.43 1.02 0.92 -0.45
A X (1) 832 0.49 1.18 0.87 -0.55
A (2) 375 0.49 1.16 0.84 -0.48
A (3) 110 0.53 1.41 0.79 -0.42
okl 38 0.53 0.90 0.72 -6.09
T = 38 0.42 1.11 1.39 -5.47

2.6. Back Testing 23}
Agre] 49 AyE #BIH3E Back Testing 2IE
S Table 1. 3 #uh 2E Ak d2Fe MDD(H
9$E) Az dA] AT 53], v A

o

X

=
2
>
=
ﬁ
o
=)
o
i
Yo

1

=
Qe wod 53, 3
RAAA(3) Ae Ad B4 BESA 2o
A3 AxE WAvias B Agsg rew.
Ase A dersol AE K
o) FFo] b Rolnt xz pe 9

2

3
2 B o b
ER T

3. 48

2 dAFdAE 3 FRHY AE om[XE
ViT 2dlo] o&ghs REste AdE 2EE 7we=
A AgE AT, A= Ay vl B4 A
AEAQ Wxvt72 99 Buy & Hold TH$, Toi%
WA e s G ol FARIECA
AE AFA " $£9E FFsEAMRE B
g AQd glaa #ElE IHEIEE i AAd =
= 5 95 Aow 7P

o
g5 3t

ACKNOWLEDGMENT
2+ dTe 2024 | FHleAERSAEY B
BRFN7EH 7D SW AW Y] AT Aae

S-S, (2021-0-01399) EE, o A=
AF(H7|=dR1E5)e]  Adez  SadFAde

A Lg wrol 3l A7 (No. 2022R1A2C1092808).

Fa1Ed

[1] Gong, Jibing, and Shengtao Sun. "A new approach of
stock price prediction based on logistic regression model."
2009 International Conference on New Trends in
Information and Service Science. I[EEE, 2009.

[2] Larsen, Jan Ivar. Predicting stock prices using
technical analysis and machine learning. MS thesis. Institutt
for datateknikk og informasjonsvitenskap, 2010.

[3] Kusuma, Rosdyana Mangir Irawan, et al. "Using deep
learning  neural networks and candlestick  chart
representation to predict stock market." arXiv preprint
arXiv:1903.12258 (2019).

[4] DOSOVITSKIY, Alexey. "An image is worth 16x16
words: Transformers for image recognition at scale." arXiv
preprint arXiv:2010.11929 (2020).



