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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
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3. Moving Average Convergence/Divergence Oscillator (MACD)
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4. Bollinger Bands (BB)
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(Overbought) Tomanzinanstsuaianasdalivnn wazldsedudt -200 venazvIeNIn

1 Y
101411) (Oversold) TomanaznanmsUsuaIvHIITUIN

BANGKOK BANK PUBLIC CO., (BBL)

EMA=20 day

Commodity Chlannel index

A CCI=20 day
i
|
Il

CCI > 100 BUY

X

|
)

[

s 2.5 3198253 Commodity Channel Index (CCT) Tumsasdyanadons

g

31 : Stock2morrow Co., Ltd. (2014)
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meudluaunsldaail

nIzuaRUaasy + (yaA1aleein — yamauae) 2.7)

BATINANDUUNY = —
YAnIALIIA


http://www.stock2morrow.com/

14

AMTUAAIOATIHANBVLUNUABY HIDOATIHANBVLNUABIIAIAIA ) FIBATINANDUUNUDL
Y < ' ' & Yo ' A =~ [
Llﬁﬂ\iﬁlWLWHQW mﬁamualwmwmnmamﬂx"lﬂﬁuNaﬂ’e‘]‘uuwumﬂﬂmemEmﬂ‘uuuamu

Y = ] I Y o A @ dy Y ° o dy
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NAABLNUADY = (1 + HARDULNUADEII) -1 (2.8)
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2.1.4 1A INUNAND UUNUUDIFURNFBUNLAIIHTN

v v
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Y
Y [ 2 [ o

a o d @ { o 9 A o [ v J o o
VUITHNH ﬂﬂiWﬂGlu’E]G]51ﬁﬂ'quﬂvh Llﬁgiuﬂﬂﬁuﬂuﬂ1ﬂ1§UﬁHﬂWaﬂﬂﬁWﬂﬂgﬂTﬂ'ﬁﬂﬁ‘U

q

e

[ d' ] 9 Y o d' a d' 1 [
anug ludygnamuegliaztoum lsnanuitianinmsnldsunlasvessim lunaaz Tu
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o Y o a2 o [ Y 1 1 o 1
mﬂwumﬁmmwwaﬂﬂizﬂuﬁmi1st°ugammmmmamimmamu !,L%Elﬂ’ﬂ Mark to market

szanveanandsenu

a o

9 ' v
1) Quilsziuaudu (Initial Margin) Ao RulszauisuusnMinamuaes 3nunsen

' Y 4
Wanning neuaziiimisenedyanyeuvarsniin

a & @ Y

2) QuiszAuinuIanIM (Maintenance Margin) Ao $1UIURUIUMNUNAINUADIAITI0Y

[ v =) a

v Y
“luunﬁmmnwaﬂﬂszﬂu mnRudszAuanamnNszaut USENMannIndzisentulsenu

' v

a Y KR 9 w

1WH (margin call) 1o 1¥3uLseAunaunegluszautulseuaiudu Fednuinasmu liaunse

(43

o A

Rulsgnunnunuaeluszeznanmrua azgnisnvllaaoiusdyan (force close) UM

g o

v Y Y 3
M319fi 2.1 oasvandsziumsseviedyandevrvarsnihdimivinasnunall naiedy

1Faaaun 19 w.o. 2557

Individual Investor Margin
Contract Outright Spread
Initial Margin Maintenance Initial Margin | Maintenance
Index Market
BANK 27,360.00 19,152.00 6,840.00 4,788.00
COMM 9,500.00 6,650.00 2,375.00 1,662.50
ENERG 8,550.00 5,985.00 2,137.50 1,496.25
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geueaNMidmiuinasmunall Tnaisay

Individual Investor Margin
Contract Outright Spread
Initial Margin Maintenance Initial Margin | Maintenance
FOOD 4,370.00 3,059.00 1,092.50 764.75
ICT 11,210.00 7,847.00 2,802.50 1,961.75
SET50 Futures 11,400.00 7,980.00 2,850.00 1,995.00

A v 1
1 : aaaasiaseynusuralszmealng (2557)

[ ¥
=~ A 1

< o o @ ¥ @ Y o o W o {
NATTNN 2.1 lﬂuﬁ]@]5']14aﬂﬂi35ﬂuﬂ'ﬁ%@m']EJﬁiUUiU']CHE]GU1ﬂajqwu1ﬁ1ﬁ5UUﬂa\1nuﬂjl‘lﬂ ﬁ‘Vl'N

o

o & 1 3 Yo v v QYL 3
amaoyusuelszmealng (TFEX) iWudimue Swarfsnuldasua 19 we. 2557 idudu’ll
Y
1 a [ v 9 ) [ o ' v
Tudruuilsenuvuaudmiumsaanulu SET50 Index Futures 1 gyl tM1ny 11,400 1IN

tazRulsznuinuianmdmsumsadnuly SET50 Index Futures 1 dgyay1 1M1 7,980 U1

Y
A

A19619MIMUIUNAADUUNUYDIT Y FOU18829WI DY Daily Settlement fvuali uie n.

o

Y a o A

4 4
amuilagoiuzsodyanyerrealntnoradsssil 5o vanninduvallszmealne (SET50 Index

A3

[

Futures) Nviuaogludousunauilne. 2557 dydnval e $50213 A 1,012 9a ludui

o

1
v A

21 W.9. 2557 wazllaanuzdyandonaia 1,005 9 Tuiui 23 w.e. 2557

M3 2.2 @298 1NMTATUINNAND VLN ULUY Daily Settlement U84 SET50 Index Futures

Settle Daily Margin | Margi | Last IM Cash
Date Position Price Gain Balance | n Call | Balance Flow
21-Nov-14 | Open Long 1012.0 11,400 -11,400
21-Nov-14
Holding 1002.0 -2,000 9,400 0 9,400 0
(End of day)
22-Nov-14
Holding 994.0 -1,600 7,800 3,600 11,400 -3,600
(End of day)
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M15197 2.2 A1061NMIAMUIUNAADULNULDY Daily Settlement Y94 SET50 Index Futures (70)

Settle Daily | Margin | Margi | LastIM | Cash
Date Position Price Gain Balance | n Call | Balance Flow
23-Nov-14
Close Long 1005.0 2,200 13,600 0 13,600 | +13,600
(End of day)

11 : denns ¥a23 (2557)

INATNN 2.2 8 IUN 21 W8, 2557 Uw N, 1UAaa01Ue Long SET50 Index Futures 91U 1
' 9 ! Y

dya 1 1012 90 W8 N, 92ADIINRUYTZAUTUAY 11,400 UM 11D TUTUTIAT Futures AR

A0 1002 9@ W18 N. 9ZVIANU 2,000 VN (AAA3 10 99 VIAdY 1 99 19101 200 UIN)

v
[ Y a

9
AU 80aR T UTUANVDIUIY N, TUNAD 9,400 1N

AN & AUT 22 W.8. 2557 51A1 Futures aAAINIDNIMAD 994 98 U1 N. ITVIANUINNDA 1,600
9

VN (899 8 A VAT 1 39 111NV 200 UIN) spARUTEAUTUAUYEIUIY N. 3ZIW]0
[} ] v 9

7,800 UM FIMNNIZAURUYTZAUTIBIAAIN (11 7,980 V) AIUBUIE 0. 9ZYNEENRY

[ A a [ gl.l Y [ A a
Usenuw 3,600 UM gl UL T AUTHANVD WY f. Fﬂgﬂﬁllll'l@g‘ﬁ 11,400 'U'I‘VIH’Tﬁ'O‘L!ij

@ Tufl 23 we. 2557 59 Futures indunuilu 1005 99 g 0. 9215 2,200 U (it
11 90 vadya 1 99 MIAY 200 UIN) poaitul szt uduveae n. 1Ry 13,600 UM
o n. Taan1uz Long SETS0 Index Futures 71 1005 90 w1 n. 92 1&5uidunendniseiu
AUITIUIUY 13,600 YN ﬁ’qﬁ’uwammmuﬁ’wmmmum n. Ao (-11,400) + (-3,600) + 13,600

MINY A1ANY 1,400 1IN

av A g
2.2 NMUNIUNHIIVYNNYIVD

= a J o a g}/ o IG Y o Y o o
Tumsanymsnsziidemanatdauuaunsoiwnlszgnalglumsnii s ladmsums
AINUNAINWATBUUD WU Leung 1A% Chong (2003) ldvimisanuufieuiieunissiim s

Y
FEHINATIANUNALA Moving Average Envelopes N1 Bollinger Bands uumm@ﬁ’umamqu
= d 1 I g‘/ o 9 1 [ a a =
Uszina 67 Fadlunguilumsgaamnssusuii 7 dszma 1dun ansgonssn uauuia 8ana
o o ) @ A 9 = A =
ANT1Y018INI (BN ) 1o iU Wiuad uazdtju wazaaraiulue@o Taedendnyiilszmst
a d @ J o o o
innald denlas goene uaz1dniu aow Park naz Irwin (2005) lasiimsdnyingmisiiils

a J a o @ [ 4 J [ a o
%'lﬂﬂ'li3Lﬂ51$ﬂﬂ1ﬁlﬂﬂuﬂﬁ1ﬁiﬂﬁﬁ1@ﬁiyiy']é]ﬂfﬁ)"ll']EJﬁ'J\WTﬁI']Gluﬁﬁijj@miﬂ'] 99U Huang LI
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Kim (2006) ulﬂ‘ﬂ'lﬂWﬁ‘ﬂﬂﬁ@‘Uﬂﬁﬂ“l/l‘ﬁﬂ'lﬁﬁ\‘]‘l’]l!TﬂfJﬂWﬁﬁl‘If AIFIANIUNAUA Moving Average
Convergence/Divergence Oscillator (MACD) “Ii Na EJ‘VI‘ﬁ‘l/ILafJﬂGl 1510 MACDR?2, long MACD #lae

1%

short MACD N1ﬂﬂﬁﬂﬂﬁﬂﬂl@yﬁﬂ%’uﬂ@1ﬂﬁu DIJIA, NASDAQ, TSX, HSI, KOSPI uag TWSE
Y Y
TaofSouienseni1amssoudIvenUmsseudaiie aent Zhu  uagZhou (2009) 14
o = [ a = Y 1 9 19 Y o dy [
mmsAneIMstaasstuganu lesnfSeuieumsasnuluguszrienms1duas luldadia
maunaia Moving Averages 8% Cialenco Li1¥ Protopapadakis (2010) lavmsdneIszuums
A o = a A v ) A A Yo A A
Foueoaswanldouluasives 14 anadualreilitemanaiiailasuanuilon 2 52U Ao
v Y ]
Alexander 1182 Double MA #4313 2 521y 1o Moving Averages 5ol lunnuiaeny diu
Y o o a J a 70 Yo . 9
Gorgullho tazam (2011) lasiimsihmsinsizrmanatauilszgna l49ans Portfolio A2Y
9
ssunhmifaaduiy enh Galaslddasaniamadia 7 uuy Ao Exponential Moving Average
(EMA), Hull Moving Average (HMA), Rate of Change (ROC), Relative Strength Index (RSI),
Moving Average Convergence/Divergence Oscillator (MACD), True Strength (TSI) 1a2On
dy - Y o a 4 a 9 Yo
Balance Volume (OBV) U9n31nU Sigin (2012) 1ﬂu1ﬂ1i’JLﬂ‘iWWWNmﬂumﬂﬂizEgﬂﬁslﬂﬁ]ﬂﬂﬁ
o A @ 1A = Y o dal @ .
answanasuuyvacsaivesntIuluede Taolda137a Moving  Averages (MA) Lag
=] Y1 A YR o A ' T A & g 1 A =

Channel rule z1iu lanNgAnyTavemunaiinuodsaoiiodsdanyaauIzonany
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QTH’JﬁlﬂﬂTWLlﬂ"h VfSeuneuny 9INMSANEIVEY Leung 6 Chong (2003) Ulﬂel‘;]f’l‘ﬁﬂﬁ
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3 % Iu/do/

1¥IANMANATIA Moving Average Envelopes 190a31Wan0UinuaeilNana1d2%3a Bollinger
Y

Bands #3 Gorgulho HazAms (2011) I&duiiumsise Tavivuaiflunagninide nagnims
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3.1 VdUIUAMIANEN

= ?zl.l dy Ya 7Y a a a) 1Y dy [ 9
miﬁmsnﬂNu"lmmﬂzwm@yjanmgn (Secondary Data) T@Q§1ﬂ1ﬂﬂﬂlﬂ\‘]ﬁiyiy1‘ﬁf@ﬂlTﬂfﬂ\ﬁ’ﬁﬂ
81909d%T 50 nannswduaszma’lng (SETS0 Index Futures) Nilvnaoigludouiiuinm
figuien fuou naztunay lusenandauatl we. 2553 5 w.a. 2557 Huszezinar 51 5

[ 1 9

20 #38 arnnnaaalunisned 3.1 dediyianianaiia 5 via Ao Bollinger Bands (BB),
Relative Strength Index (RSI), Moving Average Convergence/Divergence Oscillator (MACD),
Commodity Channel Index (CCI) i8¢ Stochastic Oscillator

@ 4

v k4
A15199 3.1 Lﬁﬂulm%ﬂﬁhﬂﬂTQ auany uazizﬂznmms%mwmm SET50 Index Futures

o

Y
AN WA, 2553 — W.A. 2557

Seud | ez ﬁwmmq Yadnuel | FuGudu 5u§uqﬂ mw:nmu
AGRE
1 UuIAY 2553 S50H10 30/3/09 30/3/10 245
2 NQUIY 2553 S50M10 29/6/09 29/6/10 243
3 AUEBU 2553 S50U10 29/9/09 29/9/10 243
4 FUAN 2553 S50Z10 29/12/09 | 29/12/10 243
5 AN 2554 S50H11 30/3/10 30/3/11 243
6 NQUIBU 2554 S50M11 29/6/10 29/6/11 244
7 AUEIBU 2554 S50U11 29/9/10 29/9/11 245
8 FUNAN 2554 S50Z11 29/12/10 | 29/12/11 245
9 UUIAY 2555 S50H12 30/3/11 29/3/12 245
10 NQUIBY 2555 S50M12 29/6/11 28/6/12 246
1 AUEBU 2555 S50U12 29/9/11 27/9/12 246
12 FUNAN 2555 S50Z12 29/12/11 27/12/12 246
13 AN 2556 S50H13 29/3/12 28/3/13 246




19

[

v ¥
M3 3.1 peuuaziinuneig, dadnual 1arILe11MI¥OU1BV0d SET50 Index Futures

Aauall W.A. 2553 — W.A. 2557 (91D)

s | oudfisETsomdex | L L | L., o DRI YErY
a1euUNn yanyu AULITUAU IUAUGA .
Futures iIA91g nIng
14 NUIBU 2556 S50M13 28/6/12 27/6/13 247
15 AU 2556 S50U13 27/9/12 27/9/13 247
16 FUNAY 2556 50713 271212 | 26/12/13 246
17 UUIAY 2557 S50H14 28/3/13 28/3/14 246
18 NguIeU 2557 S50M14 27/6/13 27/6/14 246
19 e 2557 S50U14 27/9/13 29/9/14 245
20 FUNAY 2557 S50Z14 26/12/13 | 29/12/14 246

3.2 VUABUNISAUHUIY

o A = R g ] 9/ o
Gluﬂ’liﬂ’ILHUﬂ'ﬁﬁﬂHTﬂgllﬂ\uﬂu 3 YUADU ﬁ'ﬁ] NIILNUIIVIINUDY A ﬂﬁﬂiﬁtytmmmimnu

Y
v Ao 9 v I?J

Y a J a
AIYNITUATICHNNINAUA L!,mﬂﬁuﬁﬂmﬁﬂ‘uﬁmmuzmmm%’mmaamimaﬁammu@

3.2.1 1HusIVTINTRNA

k4
=) 1

= g 2 9y A o o Y Y a o o v v @
Gluﬂ’liﬁﬂH'l‘ﬂ5\‘]‘Lﬁ]$GI,"])"’U’f]lluafl”]ﬂ1ﬂﬂi'lfljuGU’f]\?aﬂJiU’lclfasU']fJa')\iﬂu’]@'N@Qﬂ%u 50 HanNNIng

' A a 3 A @

una1lszmerlng (SET50 Index Futures) NN15INTININ 11350051 Setsmart Tagnuiilusiedsd
' Y

aupouNuao g luApUiUIAN Tgueu AueeULaTUIAN ALAT] W.A. 2553 D9 WA, 2557

I = é’, =4
Wuszezna 51 5uNvua 20 #36

LY a d
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Y
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U
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R RGRIER RN gl mz:‘ﬂﬂﬁuﬂamummaigigwmcmuazﬁigiywmﬂnﬂ WNMNITHITYUIULD
9 Yy 9 Y 9
UASTUYIUVIYNITU 5 mmmm%’mmﬁmﬂuﬂm 591 ﬁi’) Bollinger Bands (BB), Relative
Strength Index (RSI), Moving Average Convergence/Divergence Oscillator (MACD), Commodity

Channel Index (CCI) t4ag Stochastic Oscillator
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1. Bollinger band (BB)
o & . A A Y '
1) 1o (Long position) AD I1AINHUYALTUNTOLAN (Bottom band) a1 Tagve
o a d' 9 = :7 1 9 1 o a d‘ 9 =
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2. Relative Strength Index (RSI)
9 ] v

1) dya ¥ (Long position) i 51A1M RSI Haamszal 30 asu lagazyiimsile
gz UIIMNAAINNTZAY 30 tazaziMIaaniuziodusImuaININnNTLAL 50
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3. Stochastic Oscillator
9 ] v )
1) doyn1a%o (Long position) AD 31AINHAARINITLAU 20% aduuaziiodu %K da
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Y v
nadan Wndeiuduegnousysiimsaaniuznsmdse fugane
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2) deyam1e (Short position) AD T1MNMgAHDIZAY 80% YU IJuaziloidu %K da
1dU %D a9 Tagaziimanlagoiuziiiodu %K tazidu %D UANINNNTEAY 80% HAasld U %K
Ay "y ° a A g Ay ' o & & '
Hanfosnindu %D tazazyimstaaaiuziiiody %K Ia1Tosn3zan 50% Fauiluainaid

@ o £ ' o 2 { o [ 9
Glu!ﬂ]ﬁ’lﬂ@ll’l W’Iﬂa\ijuﬁu@'IEJﬂ’f]u%z1/]’]ﬂ’liﬂ@ﬁﬂ’]u$ﬁi’lﬂ’l‘]ﬂigﬂuq@ﬂ'lﬂ

4. Moving Average Convergence/Divergence (MACD)

Y Y
1) dy0 %o (Long position) Ao 181 MACD Antdudnynal (Signal Line) 3u'l1)oglu

g 9

o

uauuan Tasazyimsilaaaiueiiodyu MACD Taunnindudaa s (Signal Line) tazidu
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MACD fifunnna1 0 agsiimstlaaniugiiierdu MACD linnioonindudaaal (Signal Line)
Yy [
Tunadaun mindviuaueigneuazimstlaanuginmsse Tugane
2) dyamv1e (Short position) Ao 1dU MACD datdudayg ol (Signal Line) adnioglu
o a A Y S 1 9 ' Y o . . EY
uavay Tagazyhmsdagoiugiiondy MACD iandoeniududyaw (Signal Line) tazidu
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(Z [ a

v [l Y
ms1ei 0.1 Jeyan ldninmsasdyanuuesdddianiunaiia Bollinger Bands

waaoue Uaanue o031
SET50 WaADL W, | Wanpl
Index | a9V unu Suiide | unuse
Futures i | anws il 3101 Fuii sim | @m) | dunu | aowe | 1 (%)
S50H10 1 Short 4/5/09 348.7 17/6/09 408.4 -11,940 | 30,660 30 | -0.3540
2 Short 20/7/09 440.5 17/8/09 443 -500 15,620 19 | -0.0776
3 Short 7/9/09 482.6 15/10/09 491 -1,680 19,180 28 | -0.1910
4 Long 15/10/09 491 19/10/09 521.2 6,040 11,400 2| 0.0221
5 Long | 29/10/09 | 4844 | 9/11/09 | 503.9 3,900 | 16,040 71 0.0639
6 Long | 21/1/10 | 501.9 | 19/2/10 | 486.1 -3,160 | 15,540 21 | -0.1925
7 Short | 23/2/10 | 4993 | 30/3/10 | 559.33 | -12,006 | 23,220 24 | -0.2978
S50M10 1 Short 3/8/09 4618 | 17/8/09 | 4419 3,980 | 11,400 9| 0.0923
2 Short 7/9/09 483.3 14/10/09 517 -6,740 | 20,660 27 | -0.2970
3 Long 15/10/09 488.8 19/10/09 520.9 6,420 11,400 2| 0.0224
4 Long 30/10/09 478.1 11/11/09 504.4 5,260 14,820 8 | 0.0820
5 Short 23/12/09 514.5 19/1/10 510.6 780 11,400 17 | 0.1007
6 Long | 20/1/10 | 506.5 | 19/2/10 | 4819 | -4920| 15,960 22 | -0.2319
7 Short | 23/2/10 | 4943 | 12/4/10 | 530.1 -7,160 | 23,340 32 | -0.3539
8 Long | 16/4/10 | 511.6 4/5/10 5654 | 10,760 | 11,400 11| 0.1472
9 Long | 25/5/10 | 500.9 3/6/10 532.6 6,340 | 11,400 6| 0.0686
10 Short | 21/6/10 | 5612 | 29/6/10 | 550.17 2,206 | 11,400 6| 0.0508
S50U10 1 Long 29/10/09 483.8 11/11/09 504.1 4,060 15,960 9| 0.0841
2 Long 21/1/10 497.5 19/2/10 479.7 -3,560 15,340 21 | -0.2012
3 Short 23/1/10 492 12/4/10 526.1 -6,820 | 25,100 32 | -0.3400
4 Long 16/4/10 507.6 4/5/10 561.8 10,840 11,400 11 0.1475
5 Long | 25/5/10 | 4975 3/6/10 528.7 6,240 | 11,400 6| 0.0683
6 Short | 21/6/10 | 5569 | 14/7/10 | 5492 1,540 | 11,400 16 | 0.1244
7 Short | 27/7/10 | 577.5 | 29/9/10 | 668.92 | -18284 | 26,780 44 | -0.6668
S50Z10 1 Short | 23/2/10 492 12/4/10 | 5255 -6,700 | 23,400 32 | -0.3460
2 Long 16/4/10 507.7 4/5/10 561.2 10,700 11,400 11 0.1471
3 Long 25/5/10 497 3/6/10 528 6,200 11,400 6 | 0.0682
4 Short 21/6/10 556 27/10/10 677.7 -24,340 | 38,940 87 | -1.6898
5 Short 4/11/10 721.3 16/11/10 692.6 5,740 11,400 8 | 0.0902
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Fuwres | Ufi | aoius Fuii 3101 Fuii 1M | W) | dunu | @0y | (%)
S50H11 1 Long 25/5/10 496.1 4/6/10 530.7 6,920 11,400 7 0.0823

2 Short 21/6/10 555 15/7/10 545.5 1,900 11,400 17 0.1431

3 Short 27/7/10 573.1 27/10/10 677.3 -20,840 | 35,320 63 -1.0273
4 Short 4/11/10 720.2 16/11/10 691.9 5,660 11,400 8 0.0898
5 Long 10/1/11 697.5 13/1/11 715.9 3,680 11,400 3 0.0292

6 Long 24/1/11 660.8 16/2/11 679.5 3,740 11,400 17 0.1782

7 Short 8/3/11 714.4 30/3/11 736.76 | -4,472 | 11,400 16 -0.1758

S50M11 1 Short 28/7/10 572.6 27/10/10 676.6 -20,800 | 35,620 62 -1.0012
2 Short 4/11/10 719.7 16/11/10 692.1 5,520 11,400 8 0.0892
3 Long 10/1/11 694.3 13/1/11 712.7 3,680 11,400 3 0.0292

4 Long 24/1/11 657.9 16/2/11 676.6 3,740 11,400 17 0.1782

5 Short 8/3/11 709.2 3/5/11 744.8 -7,120 | 26,680 35 -0.3750

6 Long 6/5/11 738.3 11/5/11 777.8 7,900 11,400 3 0.0356
7 Long 7/6/11 724.1 29/6/11 723.76 -68 15,620 16 -0.0160
S50U11 1 Short 3/11/10 701 16/11/10 693.4 1,520 16,100 9 0.0595
2 Long 10/1/11 692 13/1/11 712 4,000 11,400 3 0.0299

3 Long 24/1/11 656.5 16/2/11 675.2 3,740 11,400 17 0.1782

4 Short 8/3/11 707.5 3/5/11 744.9 -7,480 | 26,800 35 -0.3807

5 Long 6/5/11 737.2 11/5/11 776.1 7,780 11,400 3 0.0354

6 Long 7/6/11 723.8 29/6/11 717.3 -1,300 | 15,660 16 -0.1027

7 Short 4/7/11 766.4 4/8/11 774.7 -1,660 | 15,920 22 -0.1582

8 Long 9/8/11 721.2 31/8/11 745.8 4,920 15,320 15 0.1547

9 Long 22/9/11 683.8 29/9/11 644.79 | -7,802 | 22,500 5 -0.0502

S50Z11 1 Short 8/3/11 707 3/5/11 745.8 -7,760 | 26,760 35 -0.3856

2 Long 7/6/11 724.1 29/6/11 717.5 -1,320 15,660 16 -0.1034

3 Short 4/7/11 766.1 5/8/11 748.7 3,480 15,920 23 0.2180

4 Long 9/8/11 724.2 31/8/11 744.8 4,120 16,080 15 0.1444

5 Long 22/9/11 683.1 11/10/11 658.2 -4,980 | 29,100 13 -0.1087

6 Short 1/12/11 713.7 27/12/11 719.1 -1,080 | 16,120 16 -0.0936
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S50H12 1 Long 6/6/11 726.6 29/6/11 7144 -2,440 16,180 17 -0.1381

2 Short 4/7/11 765.5 5/8/11 748.5 3,400 15,840 23 0.2166

3 Long 9/8/11 723.3 31/8/11 743.2 3,980 16,060 15 0.1429

4 Long 22/9/11 682.2 12/10/11 669.8 -2,480 | 29,240 14 -0.0901

5 Short 1/12/11 708.7 28/12/11 711.7 -600 15,380 17 -0.0768

6 Short 10/1/12 736.4 16/1/12 719.5 3,380 11,400 4 0.0382

7 Short 3/2/12 766.1 29/3/12 849.51 | -16,682 | 26,280 38 -0.5430

S50M12 1 Long 9/8/11 723.6 31/8/11 742.6 3,800 15,860 15 0.1414

2 Long 22/9/11 683 12/10/11 668.3 -2,940 | 29,460 14 -0.0963

3 Short 1/12/11 708 27/12/11 709 -200 15,420 16 -0.0371

4 Short 10/1/12 729.9 16/1/12 715 2,980 11,400 4 0.0368

5 Short 3/2/12 757.9 5/4/12 8244 | -13,300 | 30,120 43 -0.5665

6 Short 2/5/12 873.1 10/5/12 830 8,620 11,400 5 0.0612

7 Long 21/5/12 785.8 11/6/12 806.6 4,160 14,900 14 0.1377

S50U12 1 Short 1/12/11 707 27/12/11 705.4 320 15,440 16 0.0504

2 Short 10/1/12 7274 5/4/12 822.5 -19,020 | 35,500 61 -0.9512

3 Short 2/5/12 869.4 10/5/12 826.1 8,660 11,400 5 0.0613

4 Long 21/5/12 782.1 11/6/12 799.7 3,520 15,240 14 0.1298

5 Long 26/7/12 799.6 6/8/12 826.6 5,400 11,400 6 0.0658

6 Short 10/9/12 857.1 27/9/12 874.67 | -3,514 | 14,960 13 -0.1207

S50Z212 1 Short 31/1/12 743.6 5/4/12 822 -15,680 | 32,000 46 -0.6373

2 Short 2/5/12 867 10/5/12 824.8 8,440 11,400 5 0.0609

3 Long 21/5/12 781.1 11/6/12 796.7 3,120 15,140 14 0.1251

4 Long 26/7/12 799.1 6/8/12 824 4,980 11,400 6 0.0645

5 Short 10/9/12 855 9/10/12 879 -4,800 18,760 21 -0.2077

6 Long 26/10/12 866.7 2/11/12 885.8 3,820 11,400 5 0.0497

7 Short 30/11/12 903.8 27/12/12 | 950.11 -9,262 19,000 17 -0.1996

S50H13 1 Short 2/5/12 866.6 10/5/12 824.8 8,360 11,400 5 0.0608

2 Long 21/5/12 784.2 11/6/12 793.8 1,920 16,140 14 0.1030
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3 Long 26/7/12 798.2 6/8/12 821.4 4,640 11,400 6 0.0632

4 Short 7/9/12 850.1 9/10/12 879.2 -5,820 | 19,680 22 -0.2289

5 Long 26/10/12 866.8 2/11/12 883.9 3,420 11,400 5 0.0482

6 Short 30/11/12 899.9 16/1/13 942.8 -8,580 | 23,460 29 -0.3339

7 Short 25/1/13 976.1 27/2/13 988.6 -2,500 | 20,120 22 -0.1695

8 Short 14/3/13 1039.9 20/3/13 1017.8 4,420 11,400 4 0.0412
9 Long 22/3/13 976.5 27/3/13 1022.1 9,120 11,400 3 0.0368
S50M13 1 Long 26/7/12 797 7/8/12 819.9 4,580 11,400 7 0.0739

2 Short 10/9/12 849.9 9/10/12 877.5 -5,520 19,220 21 -0.2155

3 Long 26/10/12 865.4 2/11/12 881.6 3,240 11,400 5 0.0474

4 Short 30/11/12 895.6 16/1/13 941.8 -9,240 | 23,820 29 -0.3400

5 Short 25/1/13 972.7 27/2/13 988.5 -3,160 | 20,600 22 -0.1834

6 Short 14/3/13 1038.4 20/3/13 1017.3 4,220 11,400 4 0.0407
7 Long 22/3/13 976.4 27/3/13 1019.5 8,620 11,400 3 0.0363
8 Long 5/4/13 974 18/4/13 1004.4 6,080 11,400 6 0.0679

9 Long 31/5/13 1031 27/6/13 985.35 -9,130 | 35,340 19 -0.1868

S50U13 1 Long 26/10/12 864.7 2/11/12 881.6 3,380 11,400 5 0.0480

2 Short 30/11/12 893.4 16/1/13 941.4 -9,600 | 23,860 29 -0.3438

3 Short 25/1/13 970.2 27/2/13 989.1 -3,780 | 20,960 22 -0.1943

4 Short 14/3/13 1037 20/3/13 1015.3 4,340 11,400 4 0.0410
5 Long 22/3/13 973.8 27/3/13 1017.9 8,820 11,400 3 0.0365
6 Long 5/4/13 971.7 19/4/13 1008.9 7,440 11,400 7 0.0837

7 Long 31/5/13 1030 27/6/13 966.6 | -12,680 | 37,080 19 -0.2037

8 Long 20/8/13 916.9 9/9/13 946.7 5,960 19,640 14 0.1413

9 Short 16/9/13 986.8 27/9/13 966.46 4,068 17,640 9 0.0816
S50713 1 Short 25/1/13 972 26/2/13 999.1 -5,420 | 20,600 21 -0.2096
2 Short 14/3/13 1039.5 20/3/13 1016.3 4,640 11,400 4 0.0417
3 Long 22/3/13 974.1 27/3/13 1017.8 8,740 11,400 3 0.0364

4 Long 5/4/13 972.7 19/4/13 1008.4 7,140 11,400 7 0.0829
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5 Long 31/5/13 1030.7 27/6/13 966.9 | -12,760 | 37,140 19 -0.2039

6 Long 20/8/13 920.5 9/9/13 948.9 5,680 19,820 14 0.1388

7 Short 16/9/13 988.7 30/9/13 939.3 9,880 17,780 10 0.1169

8 Long 4/11/13 948.9 18/11/13 976.4 5,500 11,400 10 0.1127

9 Long 21/11/13 934 26/12/13 911.8 -7,742 | 15,840 23 -0.2794

S50H14 1 Short 30/4/13 1053 23/5/13 1052 200 15,900 15 0.0340

2 Long 31/5/13 1030 28/6/13 971 -11,800 | 37,040 20 -0.2109

3 Long 20/8/13 917.8 9/9/13 944.5 5,340 19,960 14 0.1360

4 Short 16/9/13 985.6 30/9/13 938 9,520 18,100 10 0.1153

5 Long 4/11/13 946.6 18/11/13 973.4 5,360 11,400 10 0.1119

6 Long 21/11/13 9314 16/1/14 882.7 -9,740 | 34,060 35 -0.3838

7 Short 3/3/14 902 24/3/14 907.9 -1,180 | 15,100 15 -0.0936

S50M14 1 Long 20/8/13 915 9/9/13 941.2 5,240 19,800 14 0.1355

2 Short 16/9/13 982.6 30/9/13 935.6 9,400 17,640 10 0.1156

3 Long 4/11/13 943.9 16/1/14 876.1 -13,560 | 38,400 48 -0.6038

4 Short 4/3/14 900.7 24/3/14 901.5 -160 15,180 14 -0.0280

5 Short 1/4/14 936.6 6/5/14 943.6 -1,400 15,720 20 -0.1339

6 Short 2/6/14 977 27/6/14 1001.69 | -4,938 11,400 19 -0.2182

S50U14 1 Long 4/11/13 940 18/11/13 967.6 5,520 11,400 10 0.1128

2 Long 21/11/13 926.8 16/1/14 870.5 -11,260 | 35,880 35 -0.3958

3 Short 17/2/14 886.6 20/2/14 864.2 4,480 11,400 3 0.0308

4 Short 4/3/14 895.3 6/5/14 936.3 -8,200 | 23,500 40 -0.4805

5 Short 2/6/14 970.3 29/7/14 1013.3 -8,600 | 20,120 39 -0.4974

6 Long 1/8/14 992.7 13/8/14 1034.1 8,280 11,400 6 0.0732
550714 1 Short 3/3/14 890 6/5/14 936.7 -9,340 | 23,600 41 -0.5158
2 Short 2/6/14 970 24/6/14 971 -200 11,400 16 -0.0454

3 Short 27/6/14 990.3 30/7/14 1016.6 -5,260 18,360 21 -0.2153

4 Long 6/10/14 1032.7 | 28/10/14 1029.8 -580 16,600 15 -0.0637

5 Short 31/10/14 | 1054.9 | 20/11/14 1045.2 1,940 11,400 14 0.1173
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6 Short 25/11/14 1075.7 8/12/14 1052.5 4,640 11,400 8 0.0852
7 Long 12/11/14 1018.4 | 29/12/14 | 1000.28 | -3,624 17,680 12 -0.1061

v v
9 9 v o o @ a .
m3edi 0.2 doyan ldninmadedygnvesirBianiunaiin Relative Strength Index (RSI)

Wagoue Yaanue GOPR

SET50 WaADL M. | Wapou
Index | @191 UNnu fufide | unude

Futures i | anwe il 3101 il i | @m) | dunu | @owe | 3 (%)
S50H10 1 Short 10/6/09 445 23/6/09 | 400.9 8,820 | 11,400 9 0.1135
2 Short 8/9/09 4929 | 15/10/09 | 491 380 | 20,180 | 27 0.0815
3 Long | 27/1/10 | 4812 | 22/2/10 | 490.8 1,920 | 11,400 | 18 0.1527
4 Short 16/3/10 | 5347 | 30/3/10 | 55933 | -4926 | 16,140 | 10 | -0.0992
S50M10 1 Short 9/9/09 494.5 15/10/09 488.8 1,140 19,640 26 0.1464
2 Long 27/1/10 478.2 22/2/10 486.6 1,680 11,400 18 0.1456
3 Short 16/3/10 530 12/4/10 530.1 -20 19,540 20 -0.0054
S50U10 1 Long 27/1/10 477.8 22/2/10 485.5 1,540 11,400 18 0.1410
2 Short 16/3/10 | 527.5 12/4/10 | 526.1 280 | 19,280 | 18 0.0452
3 Short | 27/7/10 | 5775 | 29/9/10 | 668.92 | -18284 | 26,780 | 44 | -0.6668
S50Z10 1 Long | 22/1/10 | 490.6 | 23/2/10 492 280 | 14,920 | 22 0.0658
2 Short 16/3/10 | 527.9 12/4/10 | 525.5 -480 | 11,400 | 18 | -0.0848
3 Short 27/1/10 576.1 16/11/10 692.6 -23,300 40,440 77 -1.3604
S50H11 1 Short 27/7/10 573.1 16/11/10 691.9 -23,760 40,820 77 -1.3654
2 Long 24/1/11 660.8 16/2/11 679.5 3,740 11,400 17 0.1782
S50M11 1 Short 27/7/10 569.2 16/11/10 692.1 -24,580 41,500 77 -1.3739
2 Long | 24/1/11 657.9 16/2/11 | 676.6 3,740 | 11,400 | 17 0.1782
3 Short 1/4/11 7458 3/5/11 744.8 200 | 16,060 | 17 0.0384
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Futures i GONTE Fuii 3101 Fuii s3I | @) | dunu | aowe | (%)
S50U11 1 Long 24/1/11 656.5 16/2/11 675.2 3,740 | 11,400 17 0.1782
2 Short 1/4/11 743.6 3/5/11 744.9 -260 | 16,200 17 -0.0456
3 Long 26/9/11 628.3 29/9/11 644.79 3,298 | 11,400 3 0.0283
S50Z11 1 Long 24/1/11 658 17/2/11 685.5 5,500 | 11,400 18 0.2119
2 Short 1/4/11 742.4 3/5/11 745.8 -680 | 19,780 17 -0.0719
3 Long 26/9/11 625.6 12/10/11 671.2 9,120 | 17,600 12 0.1393
S50H12 1 Short 25/4/11 780 6/5/11 739.3 8,140 | 11,400 7 0.0856
2 Long | 26/9/11 | 6253 | 12/10/11 | 669.8 8,900 | 17,860 | 12 0.1379
3 Short 3/2/12 | 766.1 | 29/3/12 | 849.51 | -16,682 | 26280 | 38 -0.5430
S50M12 1 Short | 22/7/11 | 7889 | 5/8/11 750 7,780 | 11,400 | 10 0.1231
2 Long | 23/9/11 | 661.3 | 12/10/11 | 668.3 1,400 | 25,120 | 13 0.0694
S50U12 1 Short 3/2/12 754.4 5/4/12 822.5 -13,620 | 30,100 43 -0.5710
2 Short 2/5/12 869.4 9/5/12 837.2 6,440 | 11,400 4 0.0454
3 Long 23/5/12 762.9 11/6/12 799.7 7,360 | 11,400 12 0.1474
4 Short 14/9/12 874.9 27/9/12 874.67 46 | 11,400 9 0.0084
S50Z12 1 Short 2/2/12 748 10/4/12 814 | -13,200 | 31,120 | 45 -0.5919
2 Short 3/5/12 | 868.8 | 10/5/12 | 8248 8,800 | 11,400 4 0.0489
3 Long | 23/5/12 | 7624 | 11/6/12 | 796.7 6,860 | 11,400 | 12 0.1448
4 Short | 14/9/12 | 8738 | 16/10/12 | 874.8 -200 | 15,000 | 22 -0.0524
5 Short 30/11/12 | 903.8 27/12/12 | 950.11 -9,262 | 19,000 17 -0.1996
S50H13 1 Long 22/5/12 776.8 11/6/12 793.8 3,400 | 16,580 13 0.1155
2 Short 14/9/12 872.8 24/10/12 878.8 -1,060 | 15,140 27 -0.1663
3 Short 3/12/12 904 27/2/13 988.6 -16,920 | 31,700 57 -0.8664
4 Short | 15/3/13 | 1045.1 | 21/3/13 | 1005.5 | 7,920 | 11,400 4 0.0477
S50M13 1 Short | 18/7/12 | 837.1 | 26/7/12 797 8,020 | 11,400 6 0.0727
2 Short | 12/9/12 | 8585 | 26/10/12 | 8654 | -1,380 | 14,960 | 31 -0.2183
3 Short | 3/12/12 | 900.1 | 27/213 | 988.5 | -17,680 | 32,320 | 57 -0.8735
4 Short | 15/3/13 | 1043.6 | 21/3/13 | 1004.8 | 7,760 | 11,400 4 0.0475
5 Long 13/6/13 932.5 27/6/13 985.35 10,570 | 15,640 10 0.1228
S50U13 1 Short 3/12/12 899.1 27/2/13 989.1 -18,000 | 35,180 57 -0.8544
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2 Short 15/3/13 | 1043.6 | 21/3/13 1003.2 -8,080 | 17,060 4 -0.0434
3 Long 13/6/13 927.6 2/7/13 986.4 11,760 | 16,600 12 0.1509
4 Long 28/8/13 865.6 9/9/13 946.7 16,220 | 11,400 8 0.1150
S50Z13 1 Short 30/1/13 996 27/2/13 989 1,400 | 15,800 19 0.1265
2 Short 14/3/13 | 1039.5 21/3/13 1004.5 7,000 | 11,400 5 0.0583
3 Long 13/6/13 928.4 2/7/13 986.4 11,600 | 16,680 12 0.1502
4 Long 28/8/13 869.8 9/9/13 948.9 15,820 | 11,400 8 0.1144
S50H14 1 Long | 13/6/13 | 930.1 | 2/7/13 984.9 | 10,960 | 17,060 | 12 0.1472
2 Long | 28/8/13 | 866 9/9/13 944.5 | 15,700 | 11,400 8 0.1142
3 Long | 27/12/13 | 8723 | 23/1/14 | 890.1 3,560 | 22,240 | 16 0.1323
S50M14 1 Long | 28/8/13 | 8642 | 9/9/13 9412 | 15,400 | 11,400 8 0.1137
2 Long 26/12/13 | 8734 23/1/14 884.9 2,300 | 24,300 17 0.1156
3 Short 2/4/14 943 8/5/14 933.7 1,860 | 15,180 21 0.1603
4 Short 10/6/14 991.9 27/6/14 1001.69 -1,958 | 11,400 13 -0.1088
S50U14 1 Long 26/12/13 870 23/1/14 879.7 1,940 | 24,520 17 0.1072
2 Short 24/14 | 9367 | 8/5/14 | 9266 2,020 | 15220 | 21 0.1653
3 Short 3/6/14 | 9787 | 31/7/14 | 9992 | -4,100 | 20,440 | 40 -0.3965
4 Short 3/9/14 | 10569 | 16/9/14 | 1038.6 | 3,660 | 11,400 9 0.0901
S50Z14 1 Short 2/4/14 | 936.1 | 8/5/14 | 9273 1,760 | 15,040 | 21 0.1575
2 Short 3/6/14 9717.5 31/7/14 1002.2 -4,940 | 18,840 40 -0.4363
3 Short 3/9/14 1059.8 16/9/14 1042.2 3,520 | 11,400 9 0.0891
4 Long 16/10/14 | 1006.7 | 29/10/14 1032.7 5,200 | 11,400 8 0.0879
5 Long 12/12/14 | 10059 | 29/12/14 1000.28 -1,124 | 15,180 11 -0.0663




55

(Z [ a

v [l Y
ms1ei 0.3 Joyan ldnnmsasdyanavesdddianiunniin Stochastic Oscillator

alaaaug Uaaaue 89191

SET50 Hanol W. | Wanell
Index | a1@U Uy fuiide | unude
Futures i | a0 | i 3101 Fuii 1M | @m) | dunu | @oue | (%)
S50H10 1 Short 22/4/09 313.7 25/5/09 381.6 | -13,580 | 27,380 20 -0.2399
2 Short 12/6/09 447 16/6/09 422 5,000 11,400 2 0.0211

3 Short 6/8/09 463 17/8/09 443 4,000 11,400 6 0.0607

4 Short 11/9/09 506 15/10/09 491 3,000 16,280 24 0.2154

5 Long 3/11/09 461.2 6/11/09 490.9 5,940 11,400 3 0.0332

6 Short | 29/12/09 524.9 5/1/10 514 2,180 11,400 3 0.0250

7 Short 4/3/10 511.8 9/3/10 503.3 1,700 11,400 3 0.0230

8 Short | 22/3/10 | 546 29/3/10 | 5432 | 560 | 11,400 5 0.0246

S50M10 | 1 Short | 6/8/09 | 464.6 | 17/8/09 | 441.9 | 4,540 | 11,400 6 0.0629
2 Short | 17/9/09 | 507 | 15/10/09 | 488.8 | 3,640 | 15920 20 0.1899

3 Short | 29/12/09 | 523.8 51/10 | 5121 | 2,340 | 11,400 3 0.0255

4 Short 4/3/10 504.4 9/3/10 496.9 1,500 11,400 3 0.0220

5 Short 24/3/10 552.8 29/3/10 5399 2,580 11,400 3 0.0263

6 Short 22/6/10 558 25/6/10 547.7 2,060 11,400 3 0.0245

S50U10 1 Short | 29/12/09 521 5/1/10 511 2,000 11,400 3 0.0243
2 Long | 28/1/10 | 479.5 3/2/10 488 1,700 | 11,400 4 0.0308

3 Short | 5/3/10 497 9/3/10 | 4943 | 540 | 11,400 2 0.0096

4 Short | 25/3/10 | 549.9 9/4/10 | 548.1 360 | 11,400 10 0.0398

5 Short | 23/6/10 | 556.1 | 29/6/10 | 544.9 | 2240 | 11,400 4 0.0337

6 Short 9/8/10 592.6 16/8/10 581.1 2,300 11,400 3 0.0254

7 Short 6/9/10 640.4 15/9/10 633.3 1,420 11,400 7 0.0511

S50Z10 1 Long 28/1/10 477.8 3/2/10 485.5 1,540 11,400 4 0.0297
2 Short 4/3/10 500 9/3/10 494 1,200 11,400 3 0.0203

3 Short 23/3/10 547.4 9/4/10 547 80 14,920 12 0.0142

4 Short | 23/6/10 | 553.5 | 29/6/10 | 541.1 | 2,480 | 11,400 4 0.0348

5 Short | 9/8/10 | 591.6 | 16/8/10 | 579.8 | 2,360 | 11,400 3 0.0256

6 Short 6/9/10 639.3 16/9/10 634.2 1,020 11,400 8 0.0516

7 Short 1/10/10 680.9 21/10/10 687.3 -1,280 11,400 14 -0.1008

8 Short 10/11/10 725.8 12/11/10 704.4 4,280 11,400 2 0.0202
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S50H11 1 Short 23/6/10 553 25/6/10 540 2,600 11,400 2 0.0175
2 Short 4/8/10 580 16/8/10 578 400 11,400 6 0.0251

3 Short 7/9/10 633.6 20/9/10 631.2 480 11,400 9 0.0415
4 Short | 1/10/10 679 | 22/10/10 | 685.1 | -1,220 | 11,400 15 -0.1064

5 Short 10/11/10 725.7 12/11/10 704.7 4,200 11,400 2 0.0201

6 Short 10/3/11 710.1 15/3/11 693.3 3,360 11,400 3 0.0285

S50M11 1 Short 8/3/10 577 11/8/10 572.1 980 11,400 6 0.0379
2 Short 7/9/10 632.5 15/9/10 629 700 11,400 6 0.0328

3 Short | 1/10/10 678 | 22/10/10 | 684 | -1,200 | 11,400 15 -0.1057

4 Short | 10/11/10 | 725 12/11/10 | 7047 | 4,060 | 11,400 2 0.0199

5 Short | 10/3/11 | 706.1 15/3/11 | 688.7 | 3,480 | 11,400 3 0.0288

6 Short | 25/4/11 | 7829 | 28/4/11 | 7712 | 2,340 | 11,400 3 0.0255

S50U11 1 Short | 10/3/11 | 7055 | 15/3/11 638 3,500 | 11,400 3 0.0288
2 Short 25/4/11 782 28/4/11 770.5 2,300 11,400 3 0.0254

3 Short 29/7/11 793.8 4/8/11 774.7 3,820 11,400 4 0.0396

S50Z11 1 Short 10/3/11 705.8 15/3/11 686.5 3,860 11,400 3 0.0296
2 Short 25/4/11 781.6 28/4/11 771 2,120 11,400 3 0.0248

3 Short | 1/8/11 803.3 4/8/11 776.4 | 5380 | 11,400 3 0.0324

4 Short | 8/12/11 | 732.6 | 14/12/11 | 719.1 | 2,700 | 11,400 3 0.0267

S50H12 1 Short | 22/4/11 | 781.8 | 28/4/11 770 2,360 | 11,400 4 0.0343
2 Short | 1/8/11 802.5 4/8/11 777 5,100 | 11,400 3 0.0319

3 Short 8/12/11 724.9 14/12/11 708.9 3,200 11,400 3 0.0281
4 Short 21/2/12 798.9 12/3/12 808.4 -1,900 15,840 13 -0.0956

S50M12 1 Short 29/7/11 792.5 4/8/11 777 3,100 11,400 4 0.0373
2 Short 8/12/11 724.3 14/12/11 708.4 3,180 11,400 3 0.0280

3 Short | 23/2/12 | 7949 | 12/3/12 | 8028 | -1,580 | 15,280 11 -0.0759

4 Short | 4/5/12 860.6 9/512 | 840.5 | 4,020 | 11,400 2 0.0199

5 Long | 23/5/12 | 7683 | 31/5/12 | 789.1 | 4,160 | 11,400 6 0.0614

S50U12 1 Short | 8/12/11 | 7223 | 14/12/11 | 706.7 | 3,120 | 11,400 3 0.0279
2 Short | 10/2/12 | 7685 | 12/3/12 | 800.7 | -6,440 | 19,780 20 | -0.2123
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3 Short 4/5/12 857.5 9/5/12 837.2 4,060 11,400 2 0.0199

4 Long 23/5/12 762.9 29/5/12 790 5,420 11,400 4 0.0435

5 Short 16/8/12 840.1 28/8/12 842.4 -460 11,400 8 -0.0361

6 Short | 19/9/12 | 8809 | 26/9/12 | 8682 | 2,540 | 11,400 5 0.0441

S50Z212 1 Short 13/2/12 770 12/3/12 798.6 -5,720 19,340 19 -0.1949
2 Short 4/5/12 854.7 9/5/12 836 3,740 11,400 2 0.0195

3 Long 23/5/12 762.4 29/5/12 788.3 5,180 11,400 4 0.0430

4 Short 6/7/12 827.2 23/7/12 809.3 3,580 11,400 11 0.1105

5 Short | 16/8/12 | 837.1 | 29/8/12 | 831.8 | 1,060 | 11,400 9 0.0592
6 Short | 18/9/12 | 870.6 | 9/10/12 879 | -1,680 | 14,960 15 -0.1084
7 Short | 11/12/12 | 913.6 | 27/12/12 | 950.11 | -7,302 | 17,040 12 -0.1324

S50H13 1 Short | 4/5/12 853.4 9/5/12 834 3,880 | 11,400 2 0.0197
2 Long | 23/5/12 | 7605 | 29/5/12 | 7868 | 5,260 | 11,400 4 0.0431

3 Short 6/7/12 825.7 23/7/12 808 3,540 11,400 11 0.1102

4 Short 16/8/12 834.7 29/8/12 830.9 760 11,400 9 0.0515

5 Short 18/9/12 868.4 9/10/12 879.2 -2,160 15,300 15 -0.1181

6 Short 13/12/12 920 16/1/13 942.8 -4,560 19,440 22 -0.2125

7 Short | 31/1/13 | 986.7 | 11/2/13 | 980.7 | 1,200 | 15,160 7 0.0429

8 Short | 18/3/13 | 1042 | 20/3/13 | 1017.8 | 4,840 | 11,400 2 0.0209

S50M13 1 Short | 6/7/12 821.5 | 23/7/12 | 806.6 | 2,980 | 15300 11 0.0953
2 Short | 16/8/12 | 8322 | 28/8/12 | 8353 | -620 | 11,400 8 -0.0417

3 Short 18/9/12 865.3 9/10/12 877.5 -2,440 15,580 15 -0.1226

4 Short 7/12/12 905.5 10/1/13 945.4 -7,980 20,480 21 -0.2364

5 Short 31/1/13 985 11/2/13 980.8 840 15,340 7 0.0365

6 Short 18/3/13 1040.5 20/3/13 1017.3 4,640 11,400 2 0.0207

7 Short | 2/5/13 | 1051.8 | 27/5/13 | 10513 | 100 | 20,620 15 0.0164

S50U13 1 Short | 13/12/12 | 9145 | 11/2/13 981 | -13,300 | 27,800 40 | -0.5313
2 Short | 18/3/13 | 1040 | 20/3/13 | 10153 | 4,940 | 11,400 2 0.0210

3 Short | 2/5/13 | 10473 | 27/5/13 | 1049.9 | -520 | 18,780 15 -0.0560

4 Short | 24/7/13 | 1013.9 | 29/713 | 976.7 | 7.440 | 11,400 3 0.0351
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5 Short 20/9/13 1019.8 24/9/13 967.4 10,480 11,400 2 0.0251

S50713 1 Short 31/1/13 984 11/2/13 980.6 680 15,400 7 0.0329
2 Short 18/3/13 1040.6 20/3/13 1016.3 4,860 11,400 2 0.0209

3 Short | 2/5/13 1049 | 27/513 | 1051.7 | -540 | 20,000 15 -0.0552

4 Long 6/6//13 986.9 26/6/13 958.1 -5,760 | 28,380 14 -0.1245

5 Short 24/7/13 1013.8 29/7/13 976.7 7,420 11,400 3 0.0350
6 Short 20/9/13 1022.1 24/9/13 968.7 10,680 | 11,400 2 0.0252
S50H14 1 Short 2/5/13 1048.9 23/5/13 1052 -620 16,720 14 -0.0612

2 Long 6/6/13 985 26/6/13 952 -6,600 | 28,040 14 -0.1306

3 Short 24/7/13 1012.1 29/7/13 975.6 7,300 11,400 3 0.0349
4 Short 20/9/13 1020.3 24/9/13 967.9 10,480 | 11,400 2 0.0251
5 Long 3/1/14 820.7 9/1/14 853.5 6,560 11,400 4 0.0456
6 Short 18/3/14 924.3 21/3/14 915.2 1,820 11,400 3 0.0235
S50M14 1 Long 10/7/13 930.4 12/7/13 981.9 10,300 | 11,400 2 0.0250
2 Short 20/9/13 1017.3 24/9/13 964.7 10,520 | 11,400 2 0.0252
3 Short 15/10/13 1003 22/10/13 989 2,800 11,400 5 0.0454
4 Long 6/1/14 821 9/1/14 846 5,000 11,400 3 0.0318
5 Short 18/3/14 918.4 21/3/14 908.2 2,040 11,400 3 0.0244
6 Short 4/4/14 943.3 9/4/14 931.8 2,300 11,400 2 0.0169
7 Short 24/4/14 962.9 29/4/14 953 1,980 11,400 3 0.0242
8 Short 6/6/14 984.5 12/6/14 978.9 1,120 11,400 4 0.0264
S50U14 1 Short 15/10/13 | 1001.3 | 22/10/13 987 2,860 11,400 5 0.0457
2 Long 6/1/14 8154 9/1/14 838 4,520 11,400 3 0.0309
3 Short 18/3/14 914.2 21/3/14 904.9 1,860 11,400 3 0.0237
4 Short 4/4/14 936.7 9/4/14 925.5 2,240 11,400 2 0.0167
5 Short 24/4/14 956.5 29/4/14 946.4 2,020 11,400 3 0.0244
6 Short 6/6/14 979.4 13/6/14 9743 1,020 11,400 5 0.0320

7 Short 15/7/14 1019.9 30/7/14 1013.3 1,320 11,400 11 0.0793

8 Short 27/8/14 1046.5 15/9/14 1049.3 -560 11,400 13 -0.0653

S50Z14 1 Short 18/3/14 913.7 21/3/14 904.3 1,880 11,400 3 0.0238
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2 Short 4/4/14 936.5 10/4/14 929.6 1,380 11,400 3 0.0214
3 Short 24/4/14 954.5 29/4/14 945.9 1,720 11,400 3 0.0231
4 Short 6/6/14 978 13/6/14 974 800 11,400 5 0.0289
5 Short | 15/7/14 | 1021.5 | 30/7/14 | 1016.6 | 980 | 11,400 11 0.0705
6 Short 27/8/14 1049.7 15/9/14 1053 -660 11,400 13 -0.0706
7 Short | 6/11/14 | 1055.6 | 10/11/14 | 1043.4 | 2,440 | 11,400 2 0.0172
A313fi 0.4 ﬂi}@yaﬁhlﬁliﬂﬂﬂ1ii“'fﬂﬁ/ﬂluﬂuﬂmﬁuﬁ)ﬁﬁ’;%’iﬂ%NL%ﬂﬁﬂ Moving Average
Convergence/Divergence (MACD)
agniue RELORTE . 99131
SET50 Wanol Sl | wameu
Index LN fo | unuaoe
Futures | §19Uf | aouz | Sudl 31 il 3 | W) | Aunu | aowe | 3 (%)
S50H10 1 Long | 20/7/09 | 4405 | 17/8/09 | 443 500 | 15,180 | 19 0.0788
2 Long | 7/9/09 | 482.6 | 28/9/09 | 5069 | 4,860 | 11,400 | 15 0.1679
3 Short | 23/11/09 481 1/12/09 498.1 -3,420 11,400 6 -0.0581
S50M10 1 Long 4/9/09 471 28/9/09 505.9 6,980 11,400 16 0.1985
2 Long 9/10/09 533.1 14/10/09 517 -3,220 11,400 3 -0.0281
3 Long 4/5/10 565.4 13/5/10 536 -5,880 16,340 6 -0.0611
S50U10 1 Long | 1/10/09 | 517.3 | 15/10/09 | 4909 | -5,280 | 11,400 | 10 | -0.1115
2 Long | 4/510 | 561.8 | 13/5/10 | 532.6 | -5,840 | 16,220 6 -0.0612
3 Long | 6/710 | 556.8 | 13/7/10 | 551.5 | -1,060 | 11,400 5 -0.0325
4 Long | 23/7/10 | 5622 | 15/9/10 | 6333 | 14,220 | 11,400 | 35 0.5897
5 Long 24/9/10 656.6 29/9/10 668.92 | 2,464 11,400 3 0.0260
S50Z10 1 Long 4/5/10 561.2 13/5/10 531.2 -6,000 16,100 6 -0.0617
2 Long 6/7/10 554.9 13/7/10 550.4 -900 11,400 5 -0.0304
3 Long 23/7/10 560.6 15/9/10 633.1 14,500 | 11,400 35 0.5927
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4 Long 23/9/10 656.9 8/10/10 664.8 1,580 11,400 11 0.0847

5 Long 4/11/10 721.3 12/11/10 704.4 -3,380 11,400 6 -0.0579

6 Long | 2/12/10 | 722.7 | 17/12/10 | 714 | -1,740 | 11,400 9 -0.0712

S50H11 1 Short 17/5/10 523 3/6/10 526.5 -700 11,400 10 -0.0553

2 Long 6/7/10 550 14/7/10 547 -600 11,400 6 -0.0306

3 Long 23/7/10 556.4 15/9/10 631.5 15,020 11,400 35 0.5980

4 Long 23/9/10 655.9 8/10/10 664.1 1,640 11,400 11 0.0859

5 Long | 4/11/10 | 7202 | 15/11/10 | 7159 | -860 | 11,400 7 -0.0420

6 Long | 3/12/10 | 722.6 | 17/12/10 | 713.1 | -1,900 | 11,400 8 -0.0650

7 Short | 10/2/11 | 6472 | 16/2/11 | 6795 | -6,460 | 17,860 4 -0.0404

S50M11 1 Long | 2/7/10 541 15/9/10 629 | 17,600 | 11,400 | 50 0.9962

2 Long 23/9/10 651.5 8/10/10 663.4 2,380 11,400 11 0.0974

3 Long 4/11/10 719.7 12/11/10 704.7 -3,000 11,400 6 -0.0559

4 Long 3/12/10 720.4 17/12/10 710.7 -1,940 11,400 8 -0.0654

S50U11 1 Long 13/10/10 689 16/11/10 693.4 880 11,400 23 0.1462

2 Long | 2/12/10 | 719.9 | 17/12/10 | 7112 | -1,740 | 11,400 9 -0.0712

S50Z11 1 Short | 10/2/11 | 6415 | 16/2/11 | 6742 | -6,540 | 17,940 4 -0.0405

2 Short | 13/9/11 | 7109 | 11/10/11 | 6582 | 10,540 | 11,400 | 20 0.2823

3 Long | 30/11/11 | 6932 | 23/12/11 | 7269 | 6,740 | 11,400 15 0.1833

S50H12 1 Short | 13/9/11 | 712.7 | 11/10/11 | 6548 | 11,580 | 11,400 | 20 0.2888

2 Long 30/11/11 686.3 23/12/11 714.1 5,560 11,400 15 0.1742

3 Long 10/1/12 736.4 9/3/12 817.8 16,280 11,400 42 0.7713

4 Long 19/3/12 842 26/3/12 839.9 -420 11,400 5 -0.0214

S50M12 1 Short 13/9/11 712 11/10/11 653.6 11,680 11,400 20 0.2894

2 Long | 30/11/11 | 6855 | 22/12/11 | 7203 | 6,960 | 11,400 14 0.1716

3 Long | 18/1/12 | 7287 | 9/3/12 | 8119 | 16,640 | 11,400 | 36 0.6359

4 Long | 19/3/12 | 8372 | 29/3/12 | 8442 | 1400 | 11,400 8 0.0583

5 Long | 26/4/12 | 846.8 | 10/5/12 830 | -3,360 | 11,400 8 -0.0778

S50U12 1 Long 1/12/11 707 22/12/11 720 2,600 11,400 13 0.1195
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2 Long 19/1/12 729.9 9/3/12 808.4 15,700 11,400 35 0.6048

3 Long 19/3/12 832.8 30/3/12 840.8 1,600 11,400 9 0.0691

4 Long | 26/4/12 | 8428 | 10/5/12 | 826.1 | -3,340 | 11,400 8 -0.0776

5 Long 8/8/12 831.2 29/8/12 834 560 11,400 14 0.0705

6 Long | 7/9/12 | 8539 | 27/9/12 | 874.67 | 4,154 | 11,400 14 0.1491

S50Z12 1 Long 9/1/12 713 12/3/12 798.6 17,120 11,400 44 0.8312

2 Long 19/3/12 831.6 30/3/12 839.2 1,520 11,400 9 0.0679

3 Long | 26/4/12 | 8413 | 10/5/12 | 8248 | -3,300 | 11,400 8 -0.0774

4 Long | 8/8/12 | 8284 | 29/8/12 | 8318 680 | 11,400 14 0.0773

5 Long | 9/6/12 | 849.7 | 8/10/12 | 8869 | 7,440 | 11,400 | 22 0.2876

S50H13 1 Short | 14/5/12 | 804.8 | 11/6/12 | 7938 | 2,200 | 14,980 19 0.1541

2 Long 9/8/12 828.2 29/8/12 830.9 540 11,400 13 0.0642

3 Long 6/9/12 847.0 8/10/12 887.3 8,060 11,400 22 0.2937

4 Long 28/1/13 982.5 11/2/13 980.7 -360 11,400 10 -0.0398

5 Long 8/3/13 1024 20/3/13 1017.8 | -1,240 11,400 8 -0.0557

S50M13 1 Long | 8/8/12 | 822.7 | 29/8/12 828 1,060 | 11,400 14 0.0936

2 Long | 7/9/12 | 8455 | 8/10/12 | 8859 | 8,080 | 11,400 | 21 0.2788

3 Long | 28/1/13 | 9812 | 11/2/13 | 980.8 -80 11,400 10 | -0.0147

4 Long | 83/13 | 1021.9 | 20/3/13 | 1017.3 | -920 | 11,400 8 -0.0495

S50U13 1 Short | 25/10/12 | 877 | 26/11/12 | 8705 | 1,300 | 11,400 | 22 0.1639

2 Long 28/1/13 979.2 11/2/13 981 360 11,400 10 0.0398

3 Long 11/3/13 1026.5 20/3/13 1015.3 | -2,240 11,400 7 -0.0598

4 Short 19/8/13 940 6/9/13 909.3 6,140 11,400 14 0.1660

S50Z13 1 Long 21/1/13 959.5 21/2/13 1001.8 8,460 11,400 23 0.3129

2 Long | 8/3/13 1020 | 20/3/13 | 10163 | -740 | 11,400 8 -0.0451

3 Short | 19/8/13 | 9424 | 6/9/13 | 9114 | 6200 | 11,400 14 0.1665

4 Long | 10/10/13 | 997.9 | 25/10/13 | 994 780 | 11,400 10 | -0.0580

5 Short | 13/12/13 | 911.8 | 26/12/13 | 89529 | 3,302 | 11,400 9 0.0875

S50H14 1 Short 3/4/13 1000.5 18/4/13 996.3 -3,440 19,880 8 -0.0658
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2 Short 31/7/13 954 13/8/13 983.8 480 16,080 8 0.0308

3 Short 19/8/13 940.2 6/9/13 908.3 2,580 15,480 14 0.1164

4 Long | 10/10/13 | 994.7 | 25/10/13 | 991.1 | -720 | 11,400 10 | -0.0560

5 Short 13/12/13 909.6 13/1/14 874.9 6,940 11,400 18 0.2256

S50M14 1 Short 3/7/13 964 10/7/13 930.4 6,720 11,400 5 0.0577

2 Short 19/8/13 937 6/9/13 903.6 6,680 11,400 14 0.1697

3 Long 10/10/13 991 25/10/13 987.3 -740 11,400 10 -0.0567

4 Long | 1/4/14 | 936.6 | 28/4/14 | 9554 | 3,760 | 11,400 16 0.1671

5 Long | 2/6/14 977 18/6/14 | 974.5 | -500 | 11,400 12 | -0.0569

S50U14 1 Short | 13/12/13 | 901.7 | 13/1/14 862 | 7,940 | 11,400 18 0.2336

2 Long | 1/4/14 | 9305 | 28/4/14 | 9487 | 3,640 | 11,400 16 0.1655

3 Long 2/6/14 970.3 18/6/14 969.6 -140 11,400 12 -0.0267

4 Long 2/7/14 997 25/7/14 1026 5,800 11,400 16 0.1890

5 Long 14/8/14 1033 11/9/14 1053.7 4,140 11,400 20 0.2194

S50Z14 1 Short 30/1/14 843.5 6/2/14 865 -4,300 15,400 5 -0.0472

2 Long | 28/2/14 | 8792 | 21/3/14 | 9043 | 5020 | 11,400 15 0.1694

3 Long | 1/4/14 | 9293 | 28/4/14 | 9478 | 3,700 | 11,400 16 0.1663

4 Long | 2/6/14 970 18/6/14 | 9684 | -320 | 11,400 12| -0.0449

5 Long | 2/7/14 | 996.6 | 7/25/14 | 1028.8 | 6,440 | 11,400 16 0.1944

6 Long | 14/8/14 | 10363 | 11/9/14 | 1057.4 | 4220 | 11,400 | 20 0.2206




A 9 Ay v Voo
A13194N N.5 Gllﬁllqjlﬁvl]’lﬂi]"lﬂﬂ"liﬁﬂ UYIUUDIA

(3

9

[

63

FIAN1UNALA Commodity Channel Index (CCI)

waaoueg Uaanue . o931

SET50 WanoU fuit | wameu
Index unu f9 | ununoe
Futures | §9uf | aowz | Sudi 5101 il s | @) | dunu | @ | T (%)
S50H10 1 Short 4/5/09 348.7 26/5/09 374.2 -5,100 | 20,380 14 -0.1332
2 Short 3/8/09 461.6 17/8/09 443 3,720 11,400 9 0.0906

3 Short 4/9/09 470.8 28/9/09 506.9 -7,220 | 21,040 16 -0.1691

4 Short 7/10/09 530.4 14/10/09 521.5 1,780 11,400 5 0.0392

5 Short | 16/3/10 | 5347 | 29/3/10 | 5432 | -1,700 | 16,140 9 -0.0621

S50M10 1 Short | 20/7/09 | 439 17/8/09 | 4419 | -580 | 15960 | 19 | -0.0831
2 Short |  4/9/09 471 28/9/09 | 5059 | -6,980 | 20,720 | 16 | -0.1682

3 Short | 7/10/09 | 529.6 | 14/10/09 | 517 | 2,520 | 11,400 5 0.0440

4 Short | 22/2/10 | 486.6 | 10/3/10 | 499.6 | -2,600 | 14,960 | 11 -0.0917

5 Short 16/3/10 530 29/3/10 539.9 -1,980 15,740 9 -0.0664

6 Short 4/5/10 565.4 13/5/10 536 5,880 11,400 6 0.0673

S50U10 1 Short 22/2/10 485.5 29/3/10 537.7 | -10,440 | 24,160 24 -0.2829
2 Short 4/5/10 561.8 13/5/10 532.6 5,840 11,400 6 0.0672

3 Short | 27/7/10 | 577.5 | 10/8/10 | 581.9 | -880 | 11,400 | 10 | -0.0611

S50Z10 1 Short | 16/3/10 | 527.9 | 29/3/10 | 537 | -1,820 | 15,300 9 -0.0651
2 Short | 4/5/10 | 5612 | 13/510 | 5312 | 6,000 | 11,400 6 0.0676

3 Short | 27/7/10 | 576.1 | 11/8/10 | 581.4 | -1,060 | 11,400 | 11 -0.0728

4 Short 4/11/10 721.3 12/11/10 704.4 3,380 11,400 6 0.0579

5 Short 2/12/10 722.7 16/12/10 719.7 600 11,400 8 0.0410

6 Long 20/12/10 701 28/12/10 718 3,400 11,400 6 0.0580

S50H11 1 Short 4/5/10 560.5 13/5/10 532 5,700 11,400 6 0.0668
2 Short | 27/7/10 | 573.1 | 10/8/10 | 5769 | -760 | 11,400 | 10 | -0.0574

3 Short | 19/8/10 | 604 15/9/10 | 631.5 | -5,500 | 19,980 | 19 | -0.1906

4 Short | 4/11/10 | 7202 | 12/11/10 | 704.7 | 3,100 | 11,400 6 0.0564

5 Short | 2/12/10 | 7209 | 16/12/10 | 719 380 | 11,400 8 0.0327

6 Long | 20/12/10 | 700.5 | 28/12/10 | 717.9 | 3,480 | 11,400 6 0.0584

7 Long 24/1/11 660.8 3/2/11 672 2,240 11,400 8 0.0686

S50M11 1 Short 27/7/10 569.2 10/8/10 575 -1,160 14,900 10 -0.0613
2 Short 19/8/10 602.8 15/9/10 629 -5,240 5,240 20 -0.2877
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3 Short 4/11/10 719.7 12/11/10 704.7 3,000 11,400 6 0.0559

4 Long 20/12/10 698.8 28/12/10 715.1 3,260 -3,260 7 -0.0925

5 Long 24/1/11 657.9 3/2/11 669.1 2,240 11,400 8 0.0686

6 Short | 8/3/11 709.2 15/3/11 | 688.7 | 4,100 | 11,400 5 0.0507

7 Long 3/5/11 744.8 11/5/11 777.8 6,600 11,400 5 0.0574

S50U11 1 Long 20/12/10 698.8 28/12/10 715 3,240 11,400 6 0.0572
2 Long 24/1/11 656.5 4/2/11 671 2,900 11,400 9 0.0841

3 Long 10/2/11 644 16/2/11 675.2 6,240 11,400 4 0.0450

4 Short | 4/4/11 75722 29/4/11 774 | -3,360 | 16,860 15 -0.1331

5 Long | 3/5/11 7449 11/5/11 | 776.1 | 6,240 | 11,400 5 0.0566

6 Short | 4/7/11 766.4 12/7/11 | 7406 | 5,160 | 11,400 6 0.0651

7 Long | 5/8/11 746.8 17/8/11 | 752.8 | 1,200 | 16,520 7 0.0413
8 Long | 22/9/11 683.8 29/9/11 | 644.79 | -7,802 | 22,500 5 -0.0502

S50Z11 1 Long 24/1/11 658 3/2/11 668.7 2,140 11,400 8 0.0676
2 Long 10/2/11 641.5 16/2/11 674.2 6,540 11,400 4 0.0456

3 Short 4/4/11 756.6 29/4/11 773.9 -3,460 16,840 15 -0.1345

4 Long 3/5/11 745.8 11/5/11 776.1 6,060 11,400 5 0.0562

5 Short | 4/7/11 766.1 12/7/11 | 7404 | 5,140 | 11,400 6 0.0650

6 Long | 5/8/11 748.7 17/8/11 | 751.9 640 | 16,300 7 0.0311
7 Long | 22/9/11 683.1 7/10/11 | 625.8 | -11,460 | 29,100 11 -0.1179
8 Short | 1/12/11 7137 | 151211 | 7183 | -920 | 16,120 8 -0.0426
S50H12 1 Long 3/5/11 744.1 11/5/11 774.9 6,160 -6,160 6 -0.0788
2 Short 4/7/11 765.5 12/7/11 740.6 4,980 11,400 6 0.0645

3 Long 5/8/11 748.5 17/8/11 751.5 600 16,440 7 0.0299
4 Long | 22/9/11 682.2 7/10/11 | 623.2 | -11,800 | 29,240 11 -0.1187

5 Short | 1/12/11 708.7 | 15/12/11 | 708.9 -40 15,380 8 -0.0051

6 Short | 10/1/12 | 736.4 16/1/12 | 7195 | 3,380 | 11,400 4 0.0382

7 Short | 29/2/12 | 821.1 12/3/12 | 8084 | 2,540 | 11,400 7 0.0622
S50M12 1 Long | 5/8/11 750 18/8/11 | 7451 | -980 | 16,680 8 -0.0432
2 Long | 22/9/11 683 7/10/11 | 6232 | -11,960 | 29,460 11 -0.1189
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3 Short 1/12/11 708 15/12/11 708.3 -60 15,420 8 -0.0072

4 Short 10/1/12 729.9 16/1/12 715 2,980 11,400 4 0.0368

5 Short 29/2/12 814.3 12/3/12 802.8 2,300 11,400 7 0.0603

6 Long | 10/4/12 | 816.7 | 20/4/12 | 837.8 | 4220 | 11,400 6 0.0616

S50U12 1 Short 1/12/11 707 15/12/11 706.9 20 15,440 8 0.0027
2 Short 10/1/12 727.4 16/1/12 714.5 2,580 11,400 4 0.0353

3 Short 29/2/12 810.4 12/3/12 800.7 1,940 11,400 7 0.0570

4 Long 10/4/12 814.6 20/4/12 834.5 3,980 11,400 6 0.0606

5 Long | 23/7/12 810 1/8/12 | 8229 | 2,580 | 11,400 7 0.0625

6 Long | 30/8/12 | 8293 3/9/12 | 8449 | 3,120 | 11,400 2 0.0185

S50Z12 1 Short | 29/2/12 | 809.7 12/3/12 | 798.6 | 2,220 | 11,400 7 0.0596
2 Long | 23/7/12 | 8093 1/8/12 | 820.7 | 2,280 | 11,400 7 0.0601

3 Long | 30/8/12 | 826.8 3/9/12 | 8422 | 3,080 | 11,400 2 0.0184

4 Short 27/11/12 880.1 27/12/12 | 950.11 | -14,002 | 23,740 20 -0.2515

S50H13 1 Long 23/7/12 808 1/8/12 819.7 2,340 11,400 7 0.0606
2 Short 27/11/12 878.2 10/1/13 9454 | -13,440 | 27,800 28 -0.3486

3 Long 22/3/13 976.5 27/3/13 1022.1 9,120 11,400 3 0.0368

S50M13 1 Long | 23/7/12 | 806.6 1/8/12 | 8165 | 1,980 | 11,400 7 0.0574
2 Long | 30/8/12 | 8215 3/9/12 836 2,900 | 11,400 2 0.0181
3 Short | 27/11/12 877 10/1/13 | 9454 | -13,680 | 27,540 | 28 -0.3514

4 Long | 22/3/13 | 9764 | 27/3/13 | 1019.5 | 8,620 | 11,400 3 0.0363

S50U13 1 Long 10/10/12 873 17/10/12 883.1 2,020 11,400 5 0.0409
2 Short 27/11/12 875.4 10/1/13 9448 | -13,880 | 27,460 28 -0.3532

3 Long 22/3/13 973.8 27/3/13 1017.9 8,820 11,400 3 0.0365
4 Long 20/8/13 916.9 5/9/13 885.6 -6,260 19,640 12 -0.1217
5 Short | 9/9/13 946.7 24/9/13 | 967.4 | -4,140 | 25,660 11 -0.0894

S50Z13 1 Long | 22/3/13 | 974.1 27/3/13 | 1017.8 | 8,740 | 11,400 3 0.0364
2 Long | 20/8/13 | 920.5 5/9/13 | 8883 | -6,440 | 19,820 12 -0.1224
3 Short | 9/9/13 9489 | 24/9/13 | 968.7 | -3,960 | 25,740 11 -0.0879

4 Long | 4/11/13 | 9489 | 14/11/13 | 9663 | 3,480 | 11,400 8 0.0786
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5 Long 21/11/13 934 3/12/13 946.4 2,480 11,400 8 0.0709

6 Long 13/12/13 911.8 26/12/13 | 895.29 | -3,302 11,400 9 -0.0875

S50H14 1 Long 23/5/13 1052 26/6/13 952 -20,000 | 41,440 23 -0.2784
2 Long | 20/8/13 | 917.8 5/9/13 884 | -6,760 | 19,960 12 -0.1239

3 Short 9/9/13 944.5 24/9/13 967.9 -4,680 | 26,320 11 -0.0924

4 Long 4/11/13 946.6 14/11/13 963.6 3,400 11,400 8 0.0780

5 Long 12/11/13 9314 3/12/13 9433 2,380 11,400 8 0.0700

6 Long 13/12/13 909.6 13/1/14 874.9 -6,940 | 29,700 18 -0.1706

S50M14 1 Long | 20/8/13 915 5/9/13 880 | -7,000 | 19,800 12 -0.1254
2 Short | 9/9/13 9412 24/9/13 | 964.7 | -4,700 | 25,920 11 -0.0930

3 Long | 4/11/13 | 9439 | 14/11/13 | 9604 | 3,300 | 11,400 8 0.0774

4 Long | 13/12/13 | 904.8 13/1/14 | 868.6 | -7,240 | 30,580 18 -0.1713

5 Short | 24/1/14 889 27/1/14 868 4,200 | 11,400 1 0.0100

6 Long 6/5/14 943.6 16/5/14 952.1 1,700 11,400 7 0.0545

7 Short 2/6/14 977 13/6/14 979.5 -500 11,400 9 -0.0424

S50U14 1 Long 4/11/13 940 14/11/13 957.2 3,440 11,400 8 0.0783
2 Long 13/12/13 901.7 13/1/14 862 -7,940 | 30,860 18 -0.1759

3 Short | 24/1/14 | 8834 | 28/1/14 849 6,880 | 11,400 2 0.0228

4 Long | 6/5/14 936.3 16/5/14 | 9449 | 1,720 | 11,400 7 0.0547

5 Short | 2/6/14 970.3 13/6/14 | 9743 | -800 | 11,400 9 -0.0527

6 Long | 16/9/14 | 1038.6 | 18/9/14 | 1057.5 | 3,780 | 11,400 2 0.0195

S50Z14 1 Short 2/6/14 970 13/6/14 974 -800 11,400 9 -0.0527
2 Long 16/9/14 1042.2 18/9/14 1060.8 3,720 11,400 2 0.0194

3 Long 8/12/14 1052.5 19/12/14 1010 -8,500 | 24,500 8 -0.0815
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