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s SET50 Index Futures

(SET50 September 18)
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1108* 1105 1118 1122
Contracts Long Short Net YTD
Institution 39066 34324 4742 24621
Foreign 32867 30003 2864 14782
Local 82919 90525 -7606 -39403
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N
=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/l. S50U18C1125 Auuin - Wait and See - ssoutsciizs O rofit/Loss
80 1025 -100 7.8 -7.8
60 / 1050 -75 7.8 7.8
AALNS | -
/ 1075 -50 7.8 -7.8
40 VIONUINEAR © -
. 1100 -25 7.8 -7.8
20 — Pl fin lsgesavnanged : -
. o 1125 0 7.8 7.8
wWhnsnoasvindnls : -
0 - S . (i ) 1150 25 7.8 17.2
AAANNU (LHDKNAMDY) | -
. 1025 1050 1075 1100 1125/50 1175 1200 1225 1175 50 78 422
/ 1200 75 7.8 67.2
40
1225 100 7.8 92.2
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . En mplote.d ec?we
Interest Value Premium Volatility Gearing
S50U18C1075 41.00 1.90 216 2688 38.47 2.53 1116.00 0.00 14.35% 23.83
c
-§ S50U18C1100 21.40 1.40 357 1,619 13.47 7.93 1121.40 0.01 13.97% 34.71
8' S50U18C1125 8.20 0.40 356 3412 0.00 8.20 1133.20 0.02 13.49% 50.56
3 S50U18C1150 3.00 -0.20 209 4,309 0.00 3.00 1153.00 0.04 14.77% 60.28
S50U18C1175 1.00 -0.60 53 3,220 0.00 1.00 1176.00 0.06 15.87% 68.45
S50U18P1075 3.90 -0.60 805 6,716 0.00 3.90 1071.10 -0.04 17.60% -48.46
.5 S50U18P1100 8.80 -1.10 658 3,181 0.00 8.80 1091.20 -0.02 15.45% -43.91
8‘ S50U18P1125 20.40 -1.30 280 3,029 11.53 8.87 1104.60 -0.01 14.72% -33.64
E S50U18P1150 40.90 -1.90 18 1,989 36.53 4.37 1109.10 0.00 17.64% -21.60
S50U18P1175 62.20 -1.30 298 61.53 0.67 1112.80 0.00 16.38% -16.69
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P> SECTOR OUTLOOK

Level 1 Level 2
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Food & Beverage

Food & Beverage daily

©12,600.00

HfTTTL;

y

.T++*.+++*+.
Vel

it

) rm
1y \ j*i tl +I!H'm
!“H'H " " I+ | oon.
l r_ +$+- +H' '
al

++'+l+'

18 May 07 09 11 15 17212325 Jun 06 08 12 14 18 20 22 26 28 Jul 04 06 10 12 16 18 2024 Aug 06 08 10 15 17 21 23 27 29 Sep 06 10 |
T 2018 Benaws AFE (Thatand) Criicad

wwwwwwwwwwwwww

Transportation & Logistics

wOT T
T*l ﬁ J'.+l 2375.00

© 360.00]
© 365.00]
* - 350.00]

16 18 20 24 26 Alg 03 07 09 14 16 20 22 24 28 30 Sep 05 07

an Weazanddunion e o T OO Te R S o
September 11, 2018 4 | Page



Chart Insight _,

PTT PUBLIC COMPANY LIMITED daily
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PTT EXPLORATION AND PRODUCTION daily
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BANGKOK BANK PUBLIC COMPANY LIMITED daily
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Momentum Trading

GRAND CANAL LAND PUBLIC COMPANY LIMITED 4 hours
Support 3.00 820
. 3.10]
Resistance 3.20 + + *i b o=
] i 3.00
* . I 4.'.* Tuny ;
Stop loss 2.96 *Jri** I*Jr.#“hr * 4\“¢!\ 2.90
N f
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i it
< . . |, o AT
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KCE ELECTRONICS PUBLIC COMPANY LIMITED daily
Support 44.50 . |
: | +l'm
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i T | | /ﬁh/ ]
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U . iTiI .
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d Swing Trading

AEON THANA SINSAP (THAILAND)
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s8R

EASTERN POLYMER GROUP PUBLIC COMPANY daily
950

LSy LUIAU
8.95 8.80 9.20 9.30

19711 SBL ndvdiaunisiu 9.20 uawu
siotilog 2 Tuvinns wazlivinaudsueuras Bearish
Divergence Tu RSI filonnatiash
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(Toya au a1 9.00 . wasiunauniin)

WIgUsIATTUADUMUN
. nzauusu 9.35 unnsinaani
Close Price %Change
9.15 ) AounuTonaANIGN AsALHnsD
WhossasdunazTidundnnse
(Toya au nan 17.00 w. wasiunaunin) Tusdwit: 02-658-9699

Email: sbl@fnsyrus.com
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¢ o

[ BANGKOK CHAIN HOSPITAL PUBLIC COMPANY 4 hours l,lu-agag’u llu’)ﬁ”‘u
i+ “19.50 19.10 18.80 19.70 20.00
1
K i'I"TJ“|'1'l e indhauniius ST St
!Jr lll i saAWAMAINTIVEaLLSURTAT 19.10 v Ysadiuwiduniseo
- 18.50 o - & o e S = S 4
'} '{-' i M'JTLLLL‘LL'JTLLJJ‘UW‘ULL ANSYD AN T UIIMIZTO 1R ‘snmﬂamﬁmuma
l e " 18.00 -I o
u + 2 RbITNTRl SIS TobT
.
N 17.00|
o b - ]
H H m T! it | 1" ADUANTOUAANIAN
T !TT |. l l“ - + — ' Z16.00 .
b plH ] Tnsdwii 02-658-9915
Jul 05 09 11 13 17 19 23 25 Aug 03 07 09 14 16 20 22 24 28 30 Sep 05 07 11 | ..
& 2018 Bunaws AFE (Fraland) Timead B o M55 1AN Ematl: dw@fnsyrus_com
* e lgiussuiisulunsdonnavna H .
market:pen winifu "lu'ﬂ:mj nr?arketjcall Line: @dw24
Name BCH24C1811A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
11-Sep-2018  12-Sep-2018  13-Sep-2018  14-Sep-2018  17-Sep-2018
H (o)
Underlying BCH Delta 28.00% 19.60 027 027 027 026 025
Type Call Listing Date 21-May-2018 ety G 28 G B2 U
19.40 025 025 0.24 024 023
Strike 22.096 Last Trading Date  30-Nov-2018 1930 024 024 023 023 022
Conversion Ratio  2.60423 Expire 06-Dec-2018 1920 0.23 0.22 0.22 0.22 0.21
Date(Maturity 19.10 0.22 0.21 0.21 0.1 0.20
Date)
19.00 0.21 020 020 020 0.19
Moneyness -15.08% OTM outstanding (10- 220,300 18.90 0.20 019 019 0.19 018
Sep-2018) 18.80 0.19 0.18 0.18 0.18 0.17
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 APURE 1.49 7.97 1.42/1.45 1.52/1.55 Sideway Up Huntio 1.42 demwiduuln
2 SIAM 2.48 7.83 2.40/2.30 2.54/2.64 Uptrend @i Higher High uunliuudeunseninnaia
3 KSL 3.48 6.75 3.40/3.30 3.60/3.66 Sideway Up Amzansau Sideway 7 3.40 v wmlst
4 EA 41.00 5.13 40.50/39.50 42.00/43.00 Sideway Up @i Higher High uunliuudeunssnineans
5 SANKO 1.50 4.90 1.44/1.39 1.54/1.58 Sideway Up srisussenpivinaundiu 1.58

5 TOP MAINBROAD LOSER

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

1 EPCO 3.84 -11.52 3.82/3.70 4.00/4.10 Sideway Down winsAnan 3.82 umaztea Downside
2 SVI 5.55 -5.13 5.45/5.35 5.70/5.85 Uptrend wWashluuuliinondu

3 SKE 1.25 -4.58 1.28/1.31 1.22/1.17 Sideway sunisslunsou Sideway

4 CPT 1.89 -4.06 1.85/1.80 1.96/2.00 Downtrend sy Lower Low wuiliinenassaiau
5 PF 1.03 -3.74 1.00/0.97 1.07/1.11 Sideway seurdudi lomaldifiunmsnaush

nangmnlsznaunsidan Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET
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Cude 0 ()

Crude O W), 10, FXCM
WA 20, cse)

Level 1 Level 2
Support 67 64.50
Resistance 70.50 72.50

LUISUEDYT 67 ADAANT

saiindu WTI Tuawseiu steanvindhasdiesiofwdusud 4 us
Tossussadsinanuuisugenii 67 aoaas seanunsnduliiAa Technical
Rebound Tusauduls

I,
$+I+i N\ o \"“"-—-.,\_\\

'l'h —

Tlll \ ll” they TH
JFl-"n hi“ +$.+"'.,T..“' |'i| f' "
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(CBOT Soybean (DLY10)) daily_

$1,040.00
51,020,00
-émou.oo
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© %6000
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;82000
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Level 1 Level 2
Support 820 800
Resistance 845 860
Awszaznaaduunn

=y

TAnfnass o Tugmsiludianng undnii 820 wusi/Uoust 1o
wWuanwauzaaugluinnnin duwshuisnsonanadauin 845 tus/Uaus
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1s9asuasugAlnsiidsnasnosAMorn

ANMmAilAsIAMaeAILATsLAULITaIAA
1$7aduiasugAalndatvauu nnsuniedivossan
vasrgane Sideway Down Tuahg 1190 — 1200
foaAT (MNNNLKIWTDY) dondUaviiinuwun Tu
AsazanAduiadaniiavndluouiansialy

Anuinssazdus GFQ18

e WasmINe Wait & See

fuii 10 n.u. 2018
nosvu SPDR minsfiomsaaasd 13
fisesiu 745.44 ¢iu

’ Gold Futures
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Spot Gold 4 hours
- 1,240.00

11,230.00

11,220.00

11,210.00

=1,200.00
L% 1.194.50
:1,190.00
' z
] .T H -1,180.00
} ‘ Ii}T |
‘ 21,170.00
g 2 1,160.00
Aug 17 18 21 22 23 24 25 28 29 30 31 Sep 04 05 06 07 08 11 |
© 2018 Bisnews AFE (Thailand) Limited www bisnews. .com
(VLT (07T g 1T}
1190 1184 1200 1203
Contracts Long Short Net YTD
Institution 4497 5179 -682 -7850
Foreign 2221 2541 -320 -12003
Local 7912 6910 1002 19853

September 11, 2018
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B USD Futures

ANRUUINATANINADYY JoURAIDINN Thai Baht Spot Rate 4 hours.
whiinne 32.90 aoaans - 33.400
1A 1iuuviadoulunseu Uptrend | i £33.300
Channel \wuidin lasaAduuneayg saus Ui ~ T 33900
Whvane 32.90 un/aoaans s usautioasua @ H |x x
$33.100
azdfdlidsoutiunitszduil udfanazlisiiniiszsu
. s $33.000
33.00 vw/eoaans ‘ :
______ — — — — — — — —_— — — — 32 900
£32.850
s “ulll $32.800
3 " ‘ * ‘ Y mew“ 32 700
aunuiinszazdu USDU18 g ” “ M gsz.soo
. a y e o} £ 32.500
e Wosméio Long siunu 32.65 vn/meaans Uavindn 3
Buusesudhii 32.85 vn/aoaans g ©32.400
o Wosning Wait & See ]
Aug 16 17 19 21 22 23 24 26 28 29 30 31Sep 04 05 06 07 09 11 12 |

@ 2018 Bisnews AFE (Thailand) Limited www bisnews com

unIsY uUIsNU
32.70 32.65 32.80 32.90
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Market Summary & Theoretical Price
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SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change DD:l{;:; . Theoredical Y?:{d I;::: Basis ';';::;:;:
Theoretical Lower Upper
S50U18 1111.0 -1.9 136199 -37860 279751 -6753 17 1113.03 1112.64 1115.88 0.00 1.50% -1.49 -2.03
S50Vv18 1111.0 -4.0 20 -12 1511 -2 50 1113.80 1112.66 1122.18 0.01 1.50% -1.49 -2.80
S50X18 1110.3 -0.2 20 -35 102 17 80 1114.54 1112.71 1127.95 0.01 1.50% -2.19 -4.24
S50718 1111.8 -2.2 16513 -6920 46326 740 108 1114.89 1112.42  1133.00 0.01 1.50% -0.69 -3.09
S50H19 1108.9 -2.4 1747 211 6890 344 199 1110.85 1106.30  1144.21 0.02 1.50% -3.59 -1.95
S50M19 1103.5 -2.2 353 -110 4258 -97 290 1102.24 1095.61  1150.85 0.03 1.50% -8.99 1.26
Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV18 18740 -60 86 -177 2221 -309 50 18704 18685 18844 36.21 1.50%
GFZ18 18780 -60 19 -32 2167 -43 108 18748 18707 19052 31.72 1.50%
GFG19 18840 -10 130 2 141 0 170 18796 18731 19274 44.16 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDuU18 32.79 -0.03 17 32.88 -0.04
uSDV18 32.73 -0.03 50 32.96 -0.10
USDX18 32.70 -0.03 80 33.04 -0.13
uUsbz18 32.68 -0.03 108 33.11 -0.15
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