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- SET50 Index Futures

(SET50 March 18)
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g8 SETS0 Index Options
; SET50 Long
i =1 TN 3 ndaly Cost Profit/L
P/l. S50H18P1150 AL 1,:: : @uz Long S50H18P1150 wiidali Index s50H18p1150 oSt Profit/Loss
wuetin lidiosia
100 1050 100 14.6 854
80 -\ 1075 75 14.6 60.4
Aauns . Hold SS50H18P1150
1100 50 14.6 354
60 arenuaidn : 14.60 an (2,320 vn/deueyn)
_ 1125 25 14.6 10.4
10 — ﬁ'\"lssjqamwmmqwg - aisAe
. o y 1150 0 14.6 -14.6
whnaneansvindnls : Set Index asunii 1770
20 . g . 1175 -25 14.6 146
ARANNU (LHDMINMDY) : Set50 7 1135.40 am
0 1200 -50 14.6 -14.6
1050 1075 1100 1125\50 1175 1200 1225 1250 1225 -75 14.6 -14.6
20
1250 -100 14.6 -14.6
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinstc Time Value Break Even i l,n mpl.L e.d ec?tve
Interest Value Premium Volatility Gearing
S50H18C1075 85.00 -5.00 148 409 88.72 -3.72 1160.00 0.00 0.00% 13.16
c
-§ S50H18C1100 63.60 -3.40 618 1,492 63.72 -0.12 1163.60 0.00 5.30% 18.08
8’ S50H18C1125 42.60 -3.40 1,229 6,048 38.72 3.88 1167.60 0.00 7.79% 22.58
3 S50H18C1150 26.00 -2.50 1,036 7,033 13.72 12.28 1176.00 0.01 8.48% 27.94
S50H18C1175 13.60 -2.00 1,869 4,752 0.00 13.60 1188.60 0.02 8.53% 35.34
S50H18P1075 240 0.40 161 1,972 0.00 240 1072.60 -0.08 12.13% -38.02
§ S50H18P1100 4.80 0.90 676 4,695 0.00 4.80 1095.20 -0.06 11.56% -35.02
3‘ S50H18P1125 9.30 1.60 1,277 5,243 0.00 9.30 1115.70 -0.04 11.09% -31.34
é S50H18P1150 16.70 2.10 1,207 3,456 0.00 16.70 1133.30 -0.03 10.56% -27.61
S50H18P1175 30.00 4.00 1,428 1,701 11.28 18.72 1145.00 -0.02 10.94% -21.89
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I SECTOR OUTLOOK

Petrochemicals
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Top Most Active
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Momentum Trading
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 KAMART 7.90 +8.22 7.70/7.55 8/8.20 Downtrend winnauaran 7.70 uw danuidssadssio

2 SVOA 2.10 +7.69 2.02/1.92 2.18/2.30 Uptrend ndusndusnenauulitamadn

3 STPI 5.90 +7.27 5.60/5.30 6/6.20 Downtrend wnliiunaniuoias mnudsanssoushassiofadl
4 TCMC 3.70 +6.32 3.60/6.50 3.80/4 Sideway Down gL 3.80 U Asarfenwudninan
5 I 9.55 +6.11 9.30/9 9.70/10 Sideway uusnudrey 10 vn

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 ASIAN 11 -5.98 10.60/10 11.40/11.80 Downtrend \Anussenofiuusnu 11.80 uw
2 CENTEL 51.50 -5.50 50/49 52.75/54 Sideway v3na 50 U IDusamndnsuie
3 BJC 61 -4.69 60/57.50 63.25/65.75 Sideway doshluuuwlinondu

4 MEGA 40.75 -4.68 39.50/38.25 41.50/42.75 Sideway nausnwingh Sideway 8nasa

5 PTG 22.50 -4.26 22/21.50 23/23.60 Sideway fiauuasiu High 16indi 23.60 un

nuumalsznaunisidan Top Gainer uar Top Loser

- Usinaunsdownoiads 5 fu unnndn 10 A uuwm

- lsiviusou DW uaz Warrant

- snauliisihadn 1 v

** Hoenniulunanildulnaifuiuidumunsininnais dnamuasldmnussinsiatuiey **
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g® COMMODITY MARKET
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Level 1 Level 2
Support 3.16 3.10
Resistance 3.25 3.30

iaatdu Uptrend Line

e iUsusdunnsoiilosnasnssusduiiousuinan IAnNTHANLA
Uptrend Line awn vihTiuasisamasuasazidhgdseunising laud
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I Gold Futures

Spot Gold 60 mins (47:37)
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sfuuui 1321 aeaansazluduaaiuin usiuin
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duuninszuzdn GFG18 4 21000

o dunu Short 4 1320 moaans Aosio lasd 1 1.308.00
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(T EIT] BuGNL
1315 1310 1325 1330
8 1u.m. 2018 Contracts Long Short Net YTD
Ao SPDR Asn1sfiansaenase Institution 5088 5389 -301 11422
visz6iu 834.86 6wt Foreign 2760 2646 114 -35959
Local 5605 5418 187 24537
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- USD Futures

Thai Baht Spot Rate monthly
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; . Theoredical YIT:{d I;L::: Basis ';':::;:::
Theoretical Lower Upper
S50F18 1161.0 -3.1 74 13 104 10 21 1164.65 1164.15  1168.33 0.00 0.02 -2.72 -3.65
S50G18 1160.0 -3.1 2 2 22 0 49 1166.05 1164.88 1174.64 0.00 0.02 -3.72 -6.05
S50H18 1158.8 -4.6 184833 22220 318396  -10595 80 1162.90 1160.99 1176.93 0.02 0.02 -4.92 -4.10
S50M18 1155.8 -5.8 11801 1839 12368 712 170 1151.90 1147.84 1181.71 0.04 0.02 -7.92 3.90
S50U18 1154.9 -4.9 1871 -293 5625 366 261 1127.85 1121.61  1173.62 0.06 0.02 -8.82 27.05
S50718 1157.7 -4.5 506 101 1324 156 352 1082.13 1073.71  1143.86 0.09 0.02 -6.02 75.57
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFG18 20180 0 269 168 2083 176 49 20200 20180 20349 -19.91 0.02
GFJ18 20220 -20 170 125 1034 113 108 20249 20204 20577 -28.79 0.02
GFM18 20250 -10 47 22 173 61 170 20300 20230 20817 -50.15 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.64 0.00 21 32.24 0.45
USDG18 32.25 0.13 49 32.32 0.06
USDH18 32.21 0.01 79 32.39 0.02
USDM18 32.16 -0.03 170 32.63 -0.03
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