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ABSTRACT

The study report on "Trading Systems: Real Time Dashboard Using Microsoft Excel and VBA" aims to
create a framework for predicting the direction of stock prices. Which here uses secondary data, Daily data format
of 50 securities companies of Thailand (SET50) using data from 2014 to the present (Because the study report is in
the form of Real Time Dashboard) using basic analysis tools such as Statement of Cash Flow, For technical
analysis tools such as Stochastic Oscillator (STO) and Relative Strength Index (RSI) and the tools used in the
prediction of the direction of the stock price via Bootstrapping Methods.

According to the study, Real Time Dashboard obtained from the Stock Exchange of Thailand 50
companies (SET50) can show different indicators which are Last Price, % Change, Price Sparkline, Cash Flow
Symbol, Mu, Sigma, RSI, %K, %D, and Bootstrap in a co-organized report view. In 1 update of Dashboard data, it
will take 1-2 minutes and then test the signal of STO + RSI which will have performance testing. 2 Step got the test
results as follows: Step I Signal performance test from STO + RSI with historical data from 2014 until 30 Apr
2020, found that 1,034 securities were bought, sold 484 times (1 time equals 100 shares) The asset value as of 30
Apr 2020 equals -31,604 baht from the total investment of 5,807,167 baht with the return on investment at -0.5%,
representing the average annual return of -0.1% and Step II result Signal performance testing from STO and RSI
with data obtained from Bootstrapping Simulation for a total of 10,000 times, found that there are 291 average
securities purchases, 72 securities average sales (1 time equals 100 shares), the average asset value at T = 250
equals to 34,441 baht, from an average investment of 1,288,988 baht with average return per year At 2.97% and
finally tested the hypothesis using that strategy The hypothesis will be tested with historical data from 2014 until 30
Apr 2020, with 2 hypotheses tested at a significant level & = 0.05. Test results are as follows: Hypothesis 1: Return
from using strategy "RSI & STO Signal + Bootstrapping" can provide a much higher rate of return than the rate of
return from the use of signals from RSI & STO significant and the second hypothesis: the rate of return using the
strategy "RSI & STO Signal + Bootstrapping" with Long Term Investment cannot give a higher return than the
Never Rebalancing (buy-only) investment is insignificant.

Keywords: SETS50, Cash Flow, RSI, STO, Bootstrapping, Long Term Investment, Never Rebalancing, VBA
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4.2 HaMInagey Signal
Step 1. With Historical Data
Summary
CountBuy CountSell CashBalance MarketVal TotalAsset Investing %Return %Annual
1,034 484 -3,064,612 3,033,008 -31,604 -5,807,167 -0.5% -0.1%

1T NaFln s wsasmane U uYeIHannindurelszmalng 50 u3EN (SET50) 21nms e
Signal 718910 RS & STO Wy s 19Feyadwuatl 2557 §1 30 mwrow 2563 TnsFendnnindianua
1,034 Afs vievdnnind 484 afe (1 afe iy 100 ) yamaunsnd o Sufi 30 mrneu 2563 iy 31,604
LN 1NAIAINUIINA 5,807,167 1IN TSATIHAADLINUAIAIS WA UG -0.5% AnTlusaTWane ML
maedoilogi -0.1%
o oal

wannindilisasmaneuunugegaiiu 3 Suduusn Ao GULF, SAWAD uag GPSC Taofidns

= = 1A o w v 1 o JAq Yo ° I
WaneuuNURdenotlogn 17.7%, 11.2% g 6.3% AUa1AY mumﬂmwsﬁniwammammmumqmﬂu 3

b1
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UALISN AD IRPC, BBL taz TMB 1aslionsInanouunuanaunasnollogn -4.2%, -3.9% uag -3.5%
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Step II: With Bootstrapping Simulation

Summary
CountBuy CountSell CashBalance MarketVal TotalAsset Investing %Return
291 72 -893,097 927,539 34,441 -1,288,988 2.97%

o v v J 1 A o '
ﬁnﬂ@‘ﬂiNﬁ§1]J’ITWE’JNEWIﬁwaﬁfJ‘]JlL‘I/ILl”U?JQW@ﬂﬂﬁWﬂl!ﬂﬁﬂizlﬂﬁqﬂﬂ 50 UIEM (SET50) WUI1IN
9 9 1
M3 e Bootstrapping Simulation NT9HNA 10,000 AT (T = 250 IU) Tuns Test Signal 718917 RSI & STO WuN
= £ v W d' d v v = ¥ ¥ o 1A o d'
nmwﬁmaﬂmmfmaa 291 A3 "lﬂEl“I’iﬁﬂ‘VliWETLﬂﬁEl 72 33 (1 AT3NMINY 100 ﬁ’u) ;‘J,amﬁumwzfmaﬂ UT =

250 (MA1 34,441 V1N 91NNTAMNUIRAY 1,288,988 11N Udaswaneuunu laamdenellog 2.97%

64.64%

22.81% %Return Count Prob.
12.55% %R > 1.5% 6464 64.64%
15% = %R > 0% 1255 12.55%
. %R < 0% 2281 22.81%

%R>15% 1.5% 2 %R > 0% %R < 0%

1AM Population %Return WL31910A5 1% Bootstrapping Simulation Temaf lasaswaneuunu
Tagmaeasll 11NN 1.5% 0g7 64.64%, Temahnlaoasmaneuunulasmasaell 1NN 0.0% uaviooni
WI0MN 1.5% 0gh 12.55% uaz Tomad IdsaswanouunuTagmasasil doanimseminy 0.0% ogh

o a o o s =
22.81% (1.5% NW%Wﬂ'ﬂVIiWNuNWﬂ@@N‘VI5Wﬂﬂﬂublﬁullﬂﬁﬁuﬂ)

a o o 1 v

A = B 3| A ' v . . .
VIENNY @]ﬁWﬁﬁﬂmmuIﬂﬂmﬁﬂ@]ﬂﬂ qqqﬂ Lﬂu@uﬂ‘]ﬂl 1 W‘U’J']%']ﬂﬂ'licl'slf Bootstrapping Simulation

v (2 A

wannindnlionsmanouunugIgaAasuaui 1 1nfiga 3 SuAULIN Ao SAWAD, KTC 1ag CBG laodl

Tomanaaouay 1 8.7%, 8.7% Wag 7.3% AUa191

a o @ v oo

A a TR I ~ 4 Y . . .
VIENNNOaswanouunu Iagmasaoll arga Huduaun 1 Wu191nM3 1% Bootstrapping Simulation

v @ A

vannindnlisasmanouunuigaaadudui 1 uinfiga 3 SuALULSN Ao BANPU, DTAC 1ag TRUE Iaol]
TomaNanouay 1 8.6%, 7.2% L1ag 5.8% ANa1AY

Summary Statistics
Mean SD Skewness Kurtosis Count
2.97% 4.06% -0.0386 0.2068 10,000

9 9
1NM15 N Summary Statistics NYNINM3 1Y Bootstrapping Simulation N191UA 10,000 A3 (T = 250

) Tuns Test Signal N1R9IMRST & STO WuNBATWAREUUNY TaumAsallogh 2.97% AnTisauy
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1AM (SD) 1mdeAeilegn 4.06% Hmsuanuaauniide (Negatively Skewed) -0.0386 11#A931SD 92

Usziiuanu@desdunu ) vagmsuanuasvessasimansuunuiinu Iaan111nd (Kurtosis) 0.2068

4.3 HanadeUANUAFIY

FUNATIUN 1 : Strategy[ ‘Combined Indicator’] vs RST & STO signal

Summary
CountBuy CountSell CashBalance MarketVal TotalAsset Investing %Return %Annual
482 414 78,703 232,370 311,073 -2,191,980 14.2% 2.3%

21091519 ﬁ;ﬂn1w5311€mwNammmwumwﬁﬂﬂ%wﬁuﬁaﬂizmﬁ"lm 50 U3HN (SET50) WUI191D
mﬂ%ﬂ%yaéﬁuiﬁm 2557 4 30 W10 2563 915 1% Strategy[‘Combined Indicator’] wuhiimssendnning
Wiviue 482 A%q MendnIng 414 ade ( ¥y i 100 W) yaﬁ1§uw§w5m Fuii 30 wEeu 2563 Wy
311,073 UM mﬂmiamuﬁ”wm 2,191,980 V1N ﬁé’mmammmu&mdéuamuafjﬁ 14.2% A udns
wanouLnRAsdeilogh 2.3%

wai”ﬂ‘ni”wz]’ﬁ“lﬁ'ﬁi"mmammmuqaqmﬂu 3 SUALNIN AB GULF, SAWAD uay BIC laglionsa
wammmuméﬂﬁaﬂaﬁjﬁ 20.1%, 9.9% LAL 7.6% ANA1AL fhmrti”ﬂﬂ%?wsfﬁWﬁmmammmu@ﬁqmﬂu 3
JUALLSN Ao DTAC, TRUE 1ag RATCH Tﬂﬂﬁé”mwwammmuaﬂaum%ﬂdaﬂaéﬁ -4.6%, -2.1% uag -1.0%
MuaIAY

t-Test: Two-Sample Assuming Unequal Variances
Combined Indicator RS/ & STO signal

Mean 3.0761% 1.3385%
Variance 0.1275% 0.1559%
Observations 50 50
df 97
t Stat 2.30793831
P(T<=t) two-tail 0.02312712
t Critical two-tail 1.98472319

I a . .
ﬁnﬂmimﬂummﬁmwamﬁnﬂﬁauaumgmiuﬂsiﬁmm Strategy[ ‘Combined Indicator’] vs RSI &

v Ay

STO signal NszAUBdIAD @=0.05 WU P-Value 1A10.0231 Felianioonin a udasnilfas Hy @9
WIBANN BATINAADLLNUIINAIT I¥NagNT RSI & STO Signal + Bootstrapping 11150 1¥6A5 HARD LINY

v o w

FINNBATINAADULNUIINT 1Y Signal 114910 RSI & STO pe1aTitivd Aty

AUUATIUN 2 Strategy[ ‘Long term investment’] vs Strategy|‘Never rebalancing’

Summary
CountBuy CountSell CashBalance MarketVal TotalAsset Investing %Return %Annual
482 0 -2,191,980 2,174,770 -17,210 -2,191,980 -0.8% -0.1%
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1MNMsNAFUnmIWeATINaRBLLNUYRINANNTNaLW sEnalng 50 U3HM (SETS0) Wumn
9
mi“lsf’fﬂsfmgammﬂ 2557 9430 130.5. 2563 9103 14 Strategy[‘Combined Indicator’, ‘Never rebalancing’] WU
Y NPT y v o 2 Y . Ca e o o
Umsgenannindiaviua 482 a5e endanning 0 A3 (1 A5 AD 100 1) yasnFunswd o Fuhi 30 ny.
v v v 1
2563 11711 -17,210 11N 91NMTAINUNINUA 2,191,980 V1N AT IHAADULNUAWAITUAINUDYN -0.8% AR
I @ A 1Ay I
Wusasmanouunumasaeilegh -0.1%
v o dAg Yo I v o A A o
nannsnenlidnsmanouunugegaiilu 3 duavusn Ao BGRIM, MTC uag KTC Jaglons
A 1A 1A o w 1 @ o oA 1% o I
HAADUUNUINABAD OGN 28.9%, 27.6% LA 26.3% Awany daunanniwdnlionswanounnuamgailu 3
JuAUISN e BANPU, TMB tiaz TRUE Tasilionsmanouunuanaumaenotlogh -10.2%, -9.6% uaz -8.7%
RFTSRLGHT]

t-Test: Two-Sample Assuming Unequal Variances

Long term investment Never rebalancing

Mean 3.0761% 3.1847%
Variance 0.1275% 0.9195%
Observations 50 50
df 62
t Stat -0.07505162
P(T<=t) two-tail 0.94041528
t Critical two-tail 1.99897152

1AsN Humsuanananinadeuauuag ulunsdluea Strategy[‘Combined Indicator’,” Long
term investment’] vs Strategy[‘Combined Indicator’, ‘Never rebalancing’] ‘ﬁi saUud WTﬂJ a=0.05 WU P-Value
71 0.9401 Fafiannnnd @ uaasih ldaunsadfias Hy Samneanun saswaneuunuaninmsldnagns
RSI & STO Signal + Bootstrapping fiiMsmsaanuuuuszezen liaunsalisasmanouunuganiisan
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