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ŵőşśũŒ    1682* 1680** 

ŵőşōŽŪő    1690* 1695** 

 

 

 

 

 

 

śťŒŴłŽŪŵĹşżĿťťĹĺŽŪĿłżşĿ     
1682-1690 ŀŰŌ (śťŒţŝũĹŴśŬƓřŗůƔő) 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

śťŒĹŪśłŨŝť ļůť ŶťĹŪŢŏŚťŚ
ŃůƔťĹŝũŒ ŃŮƓĿŴśŪşŪĿ Downside śťŒőŭƔŸşŽ
ŏŭƓŵőşśũŒ 1685/1670 ŀŰŌ ŴřůƓťşŪőŵōŨ 
1685 ŀŰŌŸœŵŝŽş ŶŌŚŌŮĿ Low ŝĿŎŮĿ 
1680 ŀŰŌ ŁŨőũƔőĹśŋŭŵŚż ŚũĿşŪĿŀŨŸřż
ţŝŰŌŵőşśũŒ 1670 ŀŰŌ 

ŢżşőśťŒŴłŽŪőŭƔļŪŌŵĹşżĿťťĹ
ŌŽŪőĺŽŪĿłżşĿ 1682-1690 ŀŰŌ śŨŚŨĹŪś
ŗůƔőōũşŏŭƓŀŨŚůőŚũőĹŪśŏƁŪ Low ŏŭƓ 1680 
ŀŰŌ (ŴřůƓťşŪőŭƔ) ļůť ōŽťĿŏŨŝŰŔżŪőŵőşōŽŪő 
1690 ŀŰŌĺŮƔőŚůő řŬŁŨőũƔőŀŨŚũĿŴţŝůť 
Downside ťŭĹŴŝŻĹőŽťŚœśŨřŪŋ 
1675/1670 ŀŰŌ 

 
 

 

 

 

 

 

SET INDEX 

Technical Review:  

¶ S50Z17: ŴœŬŌŴłŽŪŚũĿŸřżŔżŪőŵőşōŽŪő 1076-1078 ŀŰŌ śŪŚşũőŵĹşżĿťťĹĺŽŪĿ ŢżşőŘŪŖţŝũĹŴśŬƓřŗůƔőőƁŪōŝŪŌŧ śşř 

¶ Momentum Trading : PK , VIH 

¶ Swing Trading : AU , JMART 
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SET50 Index Futures 

Contracts  Long  Short  Net  YTD 

Institution  33185 28478 4707 78971 

Foreign  18627 18408 219 -152772 

Local 78795 83721 -4926 73801 

 
 

ŵĹşżĿťťĹĺŽŪĿ śťŒŴłŽŪŴœŬŌōŬŌ  

1076-1078 ŀŰŌ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

13 Ŗ.Ś.  60 őũĹŝĿŏŰőōżŪĿłŪōŬ Long ŢŰŏŐŬ
ŴŝŻĹőŽťŚ 219 ŢũŅŅŪ ŵŏŒ Net Settlement (2 ō.ļ.-
13 Ŗ.Ś. őũĹŝĿŏŰőōżŪĿłŪōŬřŭŚťŌ Short ŢŰŏŐŬŢŨŢř 
42,109 ŢũŅŅŪ)  

ŴřůƓťşŪőŝĿŵōŨ Downside 1070 ŀŰŌ ŵŝŨŵōŨŵőş
śũŒŏŭƓşŪĿŸşŽŴœŻőĹśŋŭŴŝşśŽŪŚŷőŌżŪőŵśĹ ļůť 1065 ŀŰŌ ŃŮƓĿ
şŪĿŴœŻőŀũĿţşŨŴœŬŌ Long ĹŝũŒ ļŪŌşżŪŀŨŴĹŬŌśŨŚŨĹŝũŒ
ōũşőƁŪ SET INDEX ĺŮƔőřŪŷőĹŪśŖŬŀŪśŋŪŏŭƓśťŒţŝũĹ 

śťŒŴłŽŪőŭƔļŪŌŵĹşżĿťťĹĺŽŪĿ 1071-1078 ŀŰŌ ŵŝŨ
ŷţŽśŨŚŨŏƁŪňŪőŵŝŨŗůƔőĹŝũŒőƁŪ SET INDEX ŷőśťŒţŝũĹ 

  

  
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ĹŝŚŰŏŐƀ S50Z17 (Swing Trade ) 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
1071** 1066* 1078** 1080* 

 

 

 

 

 

 

 

 

 

 

 

¶ ŴřůƓťşŪőœŬŌ Short ŢƁŪţśũŒōŽőŏŰő 1085-1086 ŀŰŌŸœ
ŏũƔĿţřŌŵŝŽş ţŝũĿŝĿřŪŵōŨ 1067 ŀŰŌ 

¶ ŖťśƀōŴœŬŌ Long śťŒŴłŽŪŴřůƓťşŪő ōŽőŏŰő 1067 ŀŰŌ 
ĹśŋŭŴŝżőśťŒŴřůƓťşŪőőżŪŀŨŸŌŽœŬŌŏƁŪĹƁŪŸśŏŭƓŵőşōŽŪő 
1075 ŀŰŌŸœŵŝŽş  ŢżşőŏŭƓŴţŝůťŴłŽŪőŭƔśťśŨŚŨŌŭŌŏŌŢťŒ
ŵőşōŽŪő 1078-1080 ŀŰŌŏƁŪĹƁŪŸś ĹśŋŭŴőŽőŘŪŖ
ĹşŽŪĿśťŏƁŪĹƁŪŸśŏŭƓŵőşōŽŪő 1084 ŀŰŌ ōũŌĺŪŌŏŰőĹƁŪŸś
ĹśŋŭţŝŰŌ 1070 ŀŰŌ 

¶ ŖťśƀōşżŪĿ śťŴœŬŌ Long 1066-1067/1060 ŀŰŌ 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ : Wait and See 

ĺŪŌŏŰőŢűĿŢŰŌ : - 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : - 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : - 

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : - 

 

 

 

ļƁŪŵőŨőƁŪ : Wait and See 

 

 

 

SET50 
Index  

Long  
S50Z17C1075 

Cost Profit/Loss  

975 -100 21.1 -21.1 

1000 -75 21.1 -21.1 

1025 -50 21.1 -21.1 

1050 -25 21.1 -21.1 

1075 0 21.1 -21.1 

1100 25 21.1 3.9 

1125 50 21.1 28.9 

1150 75 21.1 53.9 

1175 100 21.1 78.9 
 
 
 
 
 

  Price Change Vol.  
Open 

Interest  
Intrinsic 

Value 
Time Value  Break Even 

All -in -
Premium  

Implied 
Volatility  

Effective 
Gearing  

C
al

l O
pt

io
n

 S50Z17C1025 50.00 0.00 7.00 3442 47.23 2.77 1075.00 0.00 11.33% 18.66 

S50Z17C1050 31.20 2.80 198.00 3148 22.23 8.97 1081.20 0.01 11.86% 23.92 

S50Z17C1075 14.20 0.80 769.00 5589 0.00 14.20 1089.20 0.02 10.14% 36.16 

S50Z17C1100 6.90 0.20 370.00 8371 0.00 6.90 1106.90 0.03 11.18% 41.74 

S50Z17C1125 3.60 0.00 563.00 9504 0.00 3.60 1128.60 0.05 12.53% 44.04 
            

P
ut

 O
pt

io
n

 S50Z17P1025 2.80 -0.40 278.00 4632 0.00 2.80 1022.20 -0.05 11.23% -48.95 

S50Z17P1050 5.40 -2.30 584.00 5305 0.00 5.40 1044.60 -0.03 9.06% -50.52 

S50Z17P1075 13.00 -3.30 977.00 5537 2.77 10.23 1062.00 -0.01 7.53% -43.95 

S50Z17P1100 31.00 -3.80 377.00 4548 27.77 3.23 1069.00 0.00 8.09% -27.91 

S50Z17P1125 54.00 -4.00 229.00 2702 52.77 1.23 1071.00 0.00 9.46% -18.25 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support  156 154.70 

Resistance 160 162 
 
 
 
 
 
 
śŪļŪŝĿřŪŏŭƓŵőşśũŒţŝũĹŏŭƓŒśŬŴşŋ 156 ŀŰŌŵŝŽş ŏƁŪŷţŽřťĿ

şżŪ Downside ŷőĹŪśŝĿŀƁŪĹũŌřŪĹĺŮƔő řŭŶťĹŪŢŴĹŬŌ 

Technical Rebound 

 

 

 

 

 

ICT 

 

 

 

 
 

 Level 1 Level 2 

Support  122 121 

Resistance 124 125 
 
 
 
 
 
 
śŪļŪŝĿřŪŏŭƓĹśťŒŝżŪĿĺťĿ Channel ŵŝŽş řťĿşżŪ 

Downside śŨŚŨŢũƔőŀƁŪĹũŌ řťĿŴœŻőŀũĿţşŨŷőĹŪśŴĺŽŪŃůƔťŴĹŻĿ

ĹƁŪŸśŸŌŽ 

 

 

 

Construction Service 
 
 

śŪļŪťŚűżŏŭƓĹśťŒŝżŪĿŴœŻőŀũĿţşŨŴĹŻĿĹƁŪŸś 

 

 

ŵőşśũŒţŝũĹŏŭƓŒśŬŴşŋ 156 ŀŰŌ 
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DW 

 

Name WHA24C1805A Expire Date(Maturity Date)  06-Jun-2018 

Underlying  WHA Last Trading Date  31-May-2018 

Type Call Listing Date  27-Sep-2017 

Strike  4.100 Conversion R atio  0.79000 

TimeDecay Per Day  -0.34% Effective Gearing  4.72 

Delta  49.11% Implied Volatility  44.00% 

 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř 

ŶŏśŠũŖŏƀ 02-658-9915 
Email: dw@fnsyrus.com 

Line: @dw24 
 

 
 

WHA : WHA24C1805A  

C 

ŴœŬŌŒşĹ 

 
őƁƔŪţőũĹĹŪśŴļŝůƓťőŸţşĺťĿśŪļŪŚũĿļĿŴœŻőŴłŬĿŒşĹ śŪļŪŵĹşżĿōũşŴţőůť

ŴŢŽő Uptrend line ŵŝŨŴţőůťŴŢŽőļżŪŴŁŝŭƓŚ 20 şũőřŪťŚżŪĿōżťŴőůƓťĿ ŶŌŚ

œśŨŴřŬőōŪřśťŒļşśŸŌŽŴţŻőĹŪśĺŮƔőŵōŨ High ŴŌŬřŏŭƓŒśŬŴşŋ 3.92 ŒŪŏŴœŻő

ťŚżŪĿőŽťŚ ťŭĹŏũƔĿŚũĿŢŪřŪśŎŝŰŽőĺŮƔőŏƁŪ High ŷţřżŸŌŽŌŽşŚŴłżőĹũő 

 

 

ŵőşśũŒ ŵőşōŽŪő 
3.78 3.74 3.92 4 

 

mailto:dw@fnsyrus.com
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TOP GAINER AND LOSER 

5 TOP MAINBROAD  GAINER  

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

1 BEAUTY 19.60 +13.95 19.10/18.40 20/20.50 Uptrend ĹŝũŒřŪœśũŒōũşĺŮƔőōżťōŪřŵőşŶőŽřŴŌŬř 

2 PK 6.35 +9.48 6.15/5.90 6.50/6.65 Uptrend ţŪĹŚůő 6.15 ŒŪŏ ŀŨŴœŻőĹŪśœśũŒōũşĺŮƔőśťŒŷţŅż 

3 SCN 6.60 +7.32 6.40/6.20 7/7.55 Uptrend śťŒśŨŚŨĹŝŪĿőƁƔŪţőũĹŴœŻőŒşĹ 

4 CBG 102.50 +5.40 100/97 104/107 Uptrend ĹŝũŒřŪŚůőŴţőůťśŨŌũŒ 100 ŒŪŏ ŘŪŖŴœŻőŒşĹ 

5 MSC 5.90 +5.36 5.80/5.60 5.95/6 Sideway Up śŪļŪŴœŬŌŶŌŌ řŭŶťĹŪŢłŨŝťĹŪśĺŮƔőŷőśťŒŢũƔő 
 

5 TOP MAINBROAD LOSER 

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

1 APURE 2.10 -17.32 2.04/2 2.18/2.24 Downtrend ŴĹŬŌ Panic Sell śťŌűŵőşśũŒŢƁŪļũŅ 2 ŒŪŏ 

2 SYMC 8.70 -13.86 8/7 9/9.35 Downtrend œśũŒōũşŝĿŵśĿōżťŴőůƓťĿ 3 şũőōŬŌōżťĹũő řŭļşŪřŴŢŭƓŚĿŝĿōżť 

3 SVI 4.62 -8.51 4.56/4.40 4.70/4.78 Downtrend řťĿśťŒĹŪśŝĿŷĹŝŽŀŒ ŵőşśũŒŢƁŪļũŅ 4.40 ŒŪŏ 

4 SINGER 13.20 -8.33 12.80/12 13.50/14.30 Sideway řťĿŴŌŽĿœŬŌ Gap ŏŭƓŒśŬŴşŋ 14.30 ŒŪŏ 

        

 
ţřŪŚŴţōŰœśŨĹťŒĹŪśŴŝůťĹ Top Gainer ŵŝŨ Top Loser 
- œśŬřŪŋĹŪśŃůƔťĺŪŚŴŁŝŭƓŚ 5 şũő řŪĹĹşżŪ 10 ŝŽŪőŒŪŏ 
- ŸřżőũŒśşř DW ŵŝŨ Warrant  
- śŪļŪţŰŽőŸřżōƁƓŪĹşżŪ 1 ŒŪŏ 
** ŴőůƓťĿŀŪĹţŰŽőŷőĹŝŰżřőŭƔŢżşőŷţŅżŴœŻőţŰŽőŏŭƓŔũőŔşőŵśĿĹşżŪōŝŪŌ őũĹŝĿŏŰőļşśŷłŽļşŪřśŨřũŌśŨşũĿŴœŻőŖŬŴŠš ** 
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COMMODITY MARKET 

 
 

 Level 1 Level 2 

Support  56.30 55.80 

Resistance 57.00 57.70 
 

ŀŪĹŘŪŖśŪŚ 60 őŪŏŭ ŀŨŴţŻőşżŪśŪļŪőƁƔŪřũőŚũĿļĿŖũĹōũşťŚűżŷő Channel Ĺśŋŭ

ŏŭƓŀŨœśũŒōũşĺŮƔőōżť ōŽťĿŴţŻőĹŪś Breakout ŔżŪőŵőşōŽŪőŌŽŪőŒőŏŭƓ 57 ŌťŝŝŪśƀ

ĺŮƔőŸœŸŌŽĹżťő řŬŁŨőũƔőŘŪŖŚũĿļĿŴœŻő Sideway 

  

 

WTI Oil  

ōŽťĿŔżŪőŵőşōŽŪőŏŭƓ 57 ŌťŝŝŪśƀŀŮĿŀŨŴœŬŌ Upside ĺŮƔőōżť 

Baltic Dry Index 

 

 Level 1 Level 2 

Support  1420 1390 

Resistance 1470 1500 
 
 

ŌũłőŭļżŪśŨşŪĿŴśůťŚũĿļĿœśũŒōũşŝŌŝĿōżť ŏƁŪŷţŽļşŪřłũőĺťĿ Moving 

Average ŴœŝŭƓŚőřŪŴœŻőŝŒļśũƔĿŵśĹŷőśťŒţŝŪŚŴŌůťő ŴœŻőŢũŅŅŪŋ Confirm 

ĹŪśŴĺŽŪŢűżłżşĿŖũĹōũş 

 

 

ŴĺŽŪŢűżłżşĿŖũĹōũş 
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Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  2926 5517 -2591 9857 

Foreign  333 4144 -3811 -29083 

Local 9677 3275 6402 19226 

 
 

ŘŪŖśŨŚŨŢũƔőŚũĿŸřżřŭ Pattern ŏŭƓłũŌŴŀő 

 

 ŀŪĹŘŪŖśŪŚ 60 őŪŏŭ śŪļŪŏťĿļƁŪŚũĿŸřżřŭ 
Pattern ĹŪśŴļŝůƓťőŸţşŏŭƓłũŌŴŀő ŴœŻőŴŖśŪŨŘŪŖţŝũĹŚũĿļĿ
ŴœŻőĹŪśŵĹşżĿ Sideway ŷőĹśťŒ ŌũĿőũƔőţŪĹŖŬŀŪśŋŪŀŪĹ
ļżŪŴĿŬőŌťŝŝŪśƀœśŨĹťŒŀŨŴţŻőşżŪļżŪŴĿŬőŌťŝŝŪśƀťŚűżŏŭƓŵőş
śũŒĺťĿŴŢŽő Moving Average 20 şũő ŃŮƓĿřŭŶťĹŪŢŏŭƓŀŨśŭ
ŒŪşőƀĺŮƔőŸŌŽ ŵŝŨŀŨŴœŻőŔŝŝŒōżťśŪļŪŏťĿļƁŪ 

 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GFZ17 (Trading Long)  

 
¶ ōŽőŏŰő Long ŏŭƓŒśŬŴşŋ 1282-1284 ŌťŝŝŪśƀ œŬŌ

ŢŎŪőŨŸœŵŝŽşŏŭƓŒśŬŴşŋ 1280 ŌťŝŝŪśƀŵŝŨťťĹřŪ 

Wait and See 

 

 

13 Ŗ.Ś. 2017 
ĹťĿŏŰő SPDR ŴŖŬƓřĹŪśŎůťļśťĿŏťĿļƁŪ 

0.30 ŢűżśŨŌũŒ 843.39 ōũő 
 
 
 

 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1274 1266 1280 1286 

 

 


