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Teknik Analiz Yonteminin Bulanik
Mantik Yaklagimi ile Uygulanmasi:
IMKB 30 Banka Hisseleri Ornegi

Ozet

Teknik analiz yontemi gegmis fiyat hareketlerinin gelecekte de devam edece-
gi varsayimina dayanir. Buradan hareketle belli fiyat trendlerinin devam edece-
gi 6ngorusi ile destek ve direng noktalari belirlenir, formasyonlar takip edilir ve
gostergelerden faydalanilir. Bulanik mantik yaklasimi ise Aristoteles’in iki deger-
li mantik yaklagimina karsi ¢ikarak ¢ok degerli mantik temeli Gzerine kurulmus-
tur. Aristoteles’in klasik mantigi, bir varsayimin ya dogru ya da yanhs oldugunu
6ngoérir. Bunun disinda varsayimin bagka bir deger almasi s6z konusu degil-
dir. Oysa bulanik mantik klasik mantigin aksine bir varsayimin dogru ya da yan-
lis olabilecegi gibi arada da bir deder alabilmesini 6ngérir. Bulanik mantiga gore
sonug sadece siyah ya da beyaz degil, grinin farkl tonlari da olabilir. Bu galisma-
da farkh disiplinlerden gelen ADX, CCI ve RSI teknik analiz gostergeleri bulanik
gikarim sisteminde isleme tabi tutulmus ve cgiktilar, IMKB 30 endeksinde yer alan
banka hisselerinin al-sat kararlarinda kullaniimistir. Elde edilen sonuglar al-tut
stratejisine gore tatmin edici diizeyde basarihdir.
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Practice of Technical Analysis with Fuzzy Logic
Method: The Case of ISE 30 Banking Stocks

Abstract

Technical analysis method is based on the assumption that past price move-
ments will continue in the future. Hence, support and resistance points are de-
termined, formations are followed and it is benefited from indicators with the pre-
diction that certain price trends will continue. Fuzzy logic approach is founded
on the basis of very valuable logic by opposing the two-valued logic of Aristotle’s
approach. Aristotle’s classical logic provides that an assumption is either true or
false. Apart from this, the assumption may not have another value. However, un-
like classical logic, fuzzy logic provides that an assumption may have the values
between two as well it may be right or wrong. With regard to fuzzy logic, the re-
sult is not just black or white, but can be different shadows of gray. In this study,
ADX, CCl and RSl technical analysis indicators of a variety of disciplines are pro-
cessed in fuzzy inference system and the outputs are used in the buy-sell deci-
sions of banking stocks in the ISE-30 index. The obtained results are successful
satisfactorily with respect to buy&hold strategy.
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