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s SET50 Index Futures
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1066** 1060* 1075** 1079
Contracts Long Short Net YTD
Institution 38834 47142 -8308 24750
Foreign 34648 34247 401 -6264
Local 110095 102188 7907 -18486
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ALWAYS A STEP AHEAD
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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/l. S50U18C1075 Auuin - Wait and See - Ss0U18c1075 <O rofit/Loss
100 975 -100 215 -21.5
80 1000 -75 21.5 -21.5
/ AALNS | -
60 1025 -50 21.5 -21.5
/ VIONUINEAR © -
10 _ 1050 -25 21.5 -21.5
/ — A lsavaananneg : -
2 . o 1075 0 215 -21.5
wWhnsnoasvindnls : -
. P 1100 25 215 35
0 L L I e a— ANANNU (LHDVINADNY) : -
975 1000 1025 1050 mﬁ/mo 125 1150 1175 1125 50 21.5 28.5
20
1150 75 21.5 53.5
40
1175 100 21.5 78.5
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . En mplote.d ec?we
Interest Value Premium Volatility Gearing
S50U18C1025 58.90 -5.10 33 271 53.82 5.08 1083.90 0.00 8.80% 16.72
c
-§ S50U18C1050 41.60 -340 89 1074 28.82 12.78 1091.60 0.01 11.14% 18.94
o°' S50U18C1075 27.90 -3.90 343 2540 3.82 24.08 1102.90 0.02 12.16% 21.61
E S50U18C1100 17.40 -1.70 409 2,432 0.00 17.40 1117.40 0.04 12.59% 24.88
S50U18C1125 9.50 -1.50 222 1,860 0.00 9.50 1134.50 0.05 12.47% 29.54
S50U18P1025 12.60 0.90 318 2030 0.00 12.60 1012.40 -0.06 17.43% -20.31
§ S50U18P1050 20.00 1.70 392 1969 0.00 20.00 1030.00 -0.05 17.19% -18.18
3‘ S50U18P1075 31.70 3.20 339 3,735 0.00 31.70 1043.30 -0.03 17.77% -15.34
é S50U18P1100 45.00 3.70 52 1,278 21.18 23.82 1055.00 -0.02 17.69% -13.49
S50U18P1125 65.70 740 1 834 46.18 19.52 1059.30 -0.02 20.18% -10.57
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P> SECTOR OUTLOOK

Energy & Utilities
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PTT EXPLORATION AND PRODUCTION *Tr 4 huurs- oo
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AIRPORTS OF THAILAND PUBLIC COMPANY 4 hours
N 70.00|
L]

+

1

Fanta
|ai+

69.00|

1y ; Ti
H, Ii i 1
Myl

iy

BANPU PUBLIC COMPANY LIMITED daily
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Momentum Trading

KCE ELECTRONICS PUBLIC COMPANY LIMITED 4 hours.
Support 40 ]
Resistance 42.50
Stop loss 39
it
o ¢ ? .
LLl Auuzinszazdu (BUY) *
4 saidedusioiioashe High  Tnal
- o o ©30.00
Armalasssduuin dlonaldifiuns adxi(id)
Funaasuitnunuaalui 42.50 v ey
-515A0000
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BERLI JUCKER PUBLIC COMPANY LIMITED daily

Support 52.50 ' 63.00
Resistance 55/57 |

Stop loss 51.50 ' ‘
W‘r ! WH - |M l

druusinsrazdn (BUY)
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Breakout wnuidu Downtrend Line I‘J l.‘
duun leud sozduisafiudumiiosssiu
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wing Trading
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CPN dunuvin SBL Tuaiag 73.25-74 uwn
CENTRAL PATTANA PUBLIC COMPANY LIMITEDaily thsododu
sa‘oo uuIsY uusIU

‘ ! 500 72.00 71.50 73.75 74.25
|

$84.00 .
| ' Uil SBL Ansiisnuange 73.25-74 v

‘ sz 00
' ' gaANsadafuigNULsA 72 U

. ‘ l‘ %so‘oo
i A 7800 Usziusoundnsruzdngdesin Downtrend
| | l} | || o 74.50 v aniudTomawrasdn

74.00
\ || £73.25
“ ‘ ‘ :72.00 = o AR wey o -
| Usunaiudi idanwownuwosn
A 70.00

m ésam Available for
] Stock borrowing (Share)

l|| 66.00

"7 Ay B.A W, 50 '18 AN aa LY. WA, Ay nA. an n.y. B.A .y ‘ CPN 763,000

© 2018 Bsnews AFE (Thaiand) Limked woww bisnews o om

(Toya au a1 9.00 . wasiunauniin)

WIgUsIATTUADUMUN
. nzauusinu 74.50 vn siannani
Close Price %Change
73.05 ) AounuTonaANIGN AsAHALD
WhossasdunazTidundnnse
(Toya au nan 17.00 w. wasiunaunin) Tusdwit: 02-658-9699
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DW

ADVANC:ADVA24C1810A

”T‘ ‘u l‘ ”yll iy

daily

181622 fAa. 08 14 20 26 w.0.09 17 23 we 08 14 18 24 au. 07 13 19 25 na. 06 12 1824‘
werw bia

& (Thaland) Limicad

LUIGNU
204.00

(T L5T]

195.00 190.00 210.00

o

2ain15WasusinsUuuy Double

£V

s1Amzanu Neck  Line

Bottoms fi lamanadushwassau Rebound

(Iaansananazgnavdrafiosan ldaiuisadu 190.00

v nle)
AouMNToNALNNLAN
nsdwii 02-658-9915
M1579571AN Email: dw@fnsyrus.com

* e lgiussuiisulunsdonnavna H .
market ope:rnzwftu "lﬂﬂmm?narkeﬁtj call Line: @dw24
Name ADVA24C1810A Implied Volatility 37.00% Underlying Bid* DW Bid Price(THB) *
11-Jul-2018 12-Jul-2018 13-Jul-2018 16-Jul-2018  17-Jul-2018
Underlying ADVANC Delta 28.96% 436.00 044 0.44 044 043 043
Type Call Li.st'lng Date 04-Dec-2017 434.00 043 043 043 0.42 0.42
432.00 0.42 042 0.42 0.41 0.41
Strike 227.310 Last Trading Date  31-Oct-2018 430,00 041 041 0.40 0.40 0.40
Conversion Ratio  15.52072 Expire 06-Nov-2018 428.00 040 0.39 039 039 039
Date(Maturity 426.00 039 0.38 038 038 037
Date)
424,00 037 037 037 037 036
Moneyness -15.39% OTM outstanding (11- 1,158,000 422.00 036 036 036 035 035
Jul-2018) 420,00 035 035 035 0.34 0.34
July 12, 2018 9 | Page
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 AEONTS 190.00 +11.76  185.0/180.5 194.0/198.0 Uptrend Usushdundsannringaluuunliuendu
2 JAS 5.15 +4.67 5.00/4.90 5.25/540  Sideway Down Ausluuunliundnanas
3 CMAN 3.08 +4.05 3.00/2.90 3.16/3.24  Sideway Down souRlushifsrisuunshui 3.16 vm
4 KCE 40.75 +3.82 40.00/39.00 41.50/42.50 Sideway Up fumilotdu 200 fu lefannwszoznanafuuin
5 WORK 43.50 +3.57 43.00/41.75 44.25/45.00 Sideway savinshaenshudhauuwlingaidaiau
5 TOP MAINBROAD LOSER

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

1 SPALI 24.50 -3.92 24.30/23.90 24.80/25.50  Sideway Up simWnFiaviguing

2 SAWAD 31.00 -3.13 30.00/29.00 32.00/33.00 Sideway Down sAndudasenuuunliuiéa

3 BCH 15.70 -3.09 15.50/15.10  15.90/16.30 Sideway Down symunaadu 200 Jusanwstoznanaduay
4 GLOBAL 16.60 -2.92 16.50/16.00 16.90/17.30 Sideway savinsheansuthaioazanuss

5 BDMS 25.25 -2.88 25.00/24.50 26.25/27.00 Sideway Up 25.00 v anunsavsauidnazanls

nangmnlsznaunisiian Top Gainer ua: Top Loser

- Uamnaumsdevnuiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **

July 12, 2018 10 | Page



+INANSIA

ALWAYS A STEP AHEAD

g® COMMODITY MARKET

év; Chart Insight _,
Crude Oil (WTI) SICOM RSS 3

e AT 10,60 . (SICOM RSS 3 (DLY15))
My - '
(] | . ’.
|' | | - | | 260.00
il !
|'|l| L ".l |']|| p | | j w] 1240.00
I 1 W iy ) ]
|*|-._.I|II IIII|| -| ||| |I . | Il ||'- Fﬁ')} ¥ I NL‘ Lo
e | Il Vol i
I'" I I'“'I I..|'|||II__|'I |I r‘J \ A 1200.00
s I ol
]'II'-.". . |,| W\jw ' 1‘"\% p’wﬁ /UPLL J(’/ U‘buﬁn I L,b . f'n"’\fvxf”\"b -;1sn,ou
|I .... |l_|'l IlI " m\ f \ ) l‘ﬂ\n,,muw K\\ i /‘LHVJ v \‘\ 160,00
\ T i
MFW’ML"W"H\H [H"“M/ 120.00
;12;&3?'&“.]’11:::&25 OctNov "6 MarApr  JunJul Sep Nov "17 MarApr JunJulAug  Oct "18Feb  Apr  Jun Ju\j"hmw
Level 1 Level 2 Level 1 Level 2
Support 69.50 67 Support 140 138
72.50 74.50 Resistance 148.50 150
vin Low Tnsisiowiiaq

Resistance
ihgdsauniswing navassinnIn 73 isuaanss

Tunwseiu i wanweaus False Break aswn

AU WTI
wdoulmsninsdu 73 wsuryansgy sounsisa Usaduidngdseunmann

U

A ununusHaiudu 3 Tunaiadealus Siperouguiuatadesiolios

Tuduaiilsan ldanunsandududumiloszdu 150 1wus e wuuanwns

11 | Page

o

wnshassio (niw: US cents / kg.)
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’ Gold Futures

. o o . Spot Gold 60 mins
unliiunandanne Sideway Down ;
¥ - 1,270.00
UEADNAHAISZUTAUSIY BU. ;
|l“ f 1,265.00
NAMWIIEY 60 U SIANBIAINT LSBT | " 'm‘ *‘ " . 1.260.00
o v . - i ot 1T
siotllavnasnanszeiu 1251 paaans asunadauuu) | |.I|fi '”|m+“"***1w1 N'L'”MI " l“ ‘,,! ol ‘“ i E
. el v o I T g b - | ‘ 1,255.00
svvasduaniniuaiviszeiu 1240 naaans waaNiaiin ‘| ||m." ”*” il ¢| Ih |¥" i ' ;
: : oo y 2z r ]
&ryanau Bullish Divergence dszifiufi lomaidszus h“”,l. '| | ”l' " : 1.250.00
¥ o = 2 -l * 3
gunauuniuusinw 1251 aoaans | I+ll || { 1,245.00
‘Ii“v!*f ' i, £1,241.91
IH © 1,240.00
Anuziinsrazdis GFQ18 T106.0000
e WosniNe uuzinsalaanius Long Ausiaiuun 50.0000
su 1238 - 1240 avaas  lasdandaviavuii
1236 noaans ] o
_a. a. 12:00 w. 12:00 wg 12:00 & 12:00 a = a. 12:00 w. 12:00 wg 12:OO_|
© 2018 Bisnews AFE (Thailand) Limited www bisnews com
HUISY U
1240** 1230 1251 1256
11 n.a. 2018 Contracts Long Short Net YTD
nasn SPDR Asn1sHiomsasnasd Institution 3470 3693 -223 -8162
7i5z6iu 799.02 6 Foreign 4122 5371 -1249 -134
Local 5676 4204 1472 8296

July 12, 2018 12 | Page



éﬂ Chart Insight _, ‘F"W\IANSIA
B USD Futures

ANRUUINATNSISI AN URNSNAST Thai Baht Spot Rate 60 mins

hilRuumsaueilonusiui 33.25 v/
moaans vin TwAmnszurduRuumisnsissuoasnnsdon
ANATYL naIATIAIIR D ATaN IS U NT N UL

*33.200

$33.000

YU RATRUUIMENAN AN NDT AR UNIND U ]
navgaumInzawul 33.25 vn/aoaans defiiviin | £32.800
FuduiiAniensdon Tusnaisy ]

- 32.600

$32.400

Anuziinszarau USDU18 a 1 32.200

- - 4 o 132.000
o WasmINNsaUeanue Long iudna 33.25 v/ ;
fAoaaNs :

- 31.800

wa. 18 22 24 27 30 aw. 05 07 11 13 15 19 21 2426 28 na. 04 06 10 12]

© 2018 Bisnews AFE (Thaland) Limited wvw bisnews com

unIsY (187 5T 19 1T
33.30 33.25 33.40 3342
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical : .
Series Settle Change C "1,::, - t Change Ol Change |I)) al).’; to YI?“{;I I:{u':d Basis I;::emtu::
ontracts €UVeY  Theoretical Lower Upper e ate iscou
S50N18 1076.9 -6.1 107 -19 1376 -16 14 1079.40 1079.08 1081.67 0.00 0.02 -1.92 -2.50
S50Q18 1073.0 -5.3 45 -998 1032 -11 49 1080.98 1079.89 1088.94 0.00 0.02 -5.82 -7.98
S50U18 1070.9 -6.9 170341 -55437 241544 2172 77 1078.09 1076.38  1090.61 0.02 0.02 -7.92 -7.19
S50218 1072.2 -6.4 11636 -3673 16403 232 168 1068.00 1064.27 1095.31 0.04 0.02 -6.62 4.20
S50H19 1067.8 -6.1 868 -1156 4463 60 259 1045.83 1040.08 1087.93 0.06 0.02 -11.02 21.97
S50M19 1059.1 -6.4 580 -530 2795 108 350 1003.61 995.85  1060.51 0.09 0.02 -19.72 55.49
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts eUVery  Theoretical Lower Upper tscoun
GFQ18 19850 20 153 -33 2104 -28 49 19717 19698 19863 132.62 0.02
GFV18 19930 30 14 -72 780 -35 110 19767 19722 20093 163.29 0.02
GFzZ18 19940 10 19 15 164 10 168 19814 19746 20312 126.38 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN18 33.27 0.12 14 33.36 -0.06
uSDQ18 33.26 0.15 49 33.46 -0.07
usbuU18 33.23 0.15 77 33.53 -0.10
USDz18 33.12 0.13 168 33.77 -0.21
July 12, 2018 14 | Page



Q‘" Chart Insight _, ‘FlNANSlA

ALWAYS A STEP AHEAD
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DISCLAIMER: nznuatuisavilasuisnnanning fiwds losa $ia (WWTH) “UIBN” mayawﬂiﬂngluiﬂumuauuugnwmmuuuwugwmauLmawag.!awL“naﬂn?aﬂ'mma’nﬁﬂﬂumwjaﬁa Lm:v\?aﬁmwgnmm amﬂiﬁmuuwn’[umiam’nugnmn/amun'mwaa’uaylamna’n 'umglaLLa:m'mLﬁuwﬂﬂngag’Lu

3 P

o & a - a_ a a 1% ‘v v 9 o . @ a o A e o a & Py & o Lo - o & & A M va o a o Lo o - i 1o A .
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