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ms SET50 Index Futures

(SET50 March 18) daily saudAANLSIDIY
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=8 SET50 Index Options
. SET50 Long
) U Cost Profit/L
P/l. SS0H18P1200 Auuin - Wait and See e SsoH18p1150 rofit/Loss
100 1100 100 171 82.9
80—\ 1125 75 171 579
\ AALNS | -
60 1150 50 17.1 329
\ VIONUINEAR © -
10 . 1175 25 17.1 7.9
—l fin lsgeaavnangeg : -
. . 1200 0 17.1 -17.1
20 wWhnsnoasvindnls : -
\ . P 1225 -25 17.1 -17.1
0 — N T ANANNU (LHDKRUADNY) : -
1100 1125 1150 1175\00 1225 1250 1275 1300 1250 -50 17.1 -17.1
20
1275 -75 17.1 -17.1
40
1300 -100 171 -17.1
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even t fn mplote.d ec?we
Interest Value Premium Volatility Gearing
S50H18C1150 51.00 5.50 94 4,133 45.91 5.09 1201.00 0.00 19.75% 19.63
c
-§ S50H18C1175 29.10 4.70 328 5,874 20.91 8.19 1204.10 0.01 16.14% 29.25
3 S50H18C1200 12.30 2.60 816 6,033 0.00 12.30 1212.30 0.01 13.88% 45.51
3 S50H18C1225 4.40 -0.50 424 4,523 0.00 4.40 1229.40 0.03 14.16% 59.70
S50H18C1250 2.00 0.00 76 1,810 0.00 2.00 1252.00 0.05 16.32% 62.21
S50H18P1150 2.70 -0.70 525 5,148 0.00 2.70 1147.30 -0.04 16.88% -55.99
§ S50H18P1175 7.00 -1.20 749 5012 0.00 7.00 1168.00 -0.02 15.64% -48.30
3‘ S50H18P1200 15.00 -4.00 316 3,737 4.09 10.91 1185.00 -0.01 13.28% -42.58
é S50H18P1225 31.30 -3.70 165 2328 29.09 2.21 1193.70 0.00 12.20% -31.20
S50H18P1250 54.70 -5.80 2 184 54.09 0.61 1195.30 0.00 14.97% -20.01
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I SECTOR OUTLOOK

ICT
Level 1 Level 2 Information & Communication Technology ‘
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I Top Most Active
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Momentum Trading

PADAENG INDUSTRY PUBLIC COMPANY LIMITED dally_

Support 27.75 ' ]
.l' 1 30.00)
Resistance 30.50 'i HF 2.8

#| I ﬁ
Stop loss 26.50 l“h“ I“ -

u | o
° o 3 . © 2400

Austinszazdu (BUY) " *lj"““'imi* My I | T
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VGI GLOBAL MEDIA PUBLIC COMPANY LIMITED daily
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— . 0a§ o ety “
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Swing Trading

MINOR INTERNATIONAL PUBLIC COMPANY -I- dallyr 00 support 37
Lu “H'JF“T* l“ T+T+'F+T!+Ti i—T :ZZ Resistance 38.50
l iy ST TR |
o *H “ * '* " : fzz Stop loss 36.50
‘ + 40:00 >
J' * +ﬂ'+- s Auusinszazdu (BUY)
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) @ ssL

TVO i udaduadnnsy
THAI VEGETABLE OIL PUBLIC COMPANY dunuvin SBL 2429 35.50-36.25 uvmluugda
| (T LT uuAU

238 00
: 34.75 33.25 36.50 37.00

£36.00)

iousieiu Swing  asunumz Low 34.25

13 fi.p. 34.25 34 00

! UM sinaTuunsadeAus uusAiiselY an seeu
$32.00 r o . o
: 34.75 v azdusunuirin SBL du TVO #79571AN

230 00 35.50-36.25 v it ldderuduvisnualuuda

=

§28 00| . . -
: Usunaniui lidainownasasn

: Stock Available for
2400 borrowing (Share)
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WigusaiuAauniin
Close Price %Change
36.00 N AounuToyAANIAN AsAHnsD

fhossasdunazTidundnnsing

Tnsdwii’: 02-658-9699
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BCPG : BCPG24C1804A

BCPG PLC daily
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LUIGNU
23.30 25

(LT
22 21.20

NAEENsaiugIIISUAAT 21.20 umld Bunusedondu
1 Tuzhsil vinTvnesinnenfilemanduidhgseunisilusisnass

dunsnusanadauil 23.30 / 25 v enuaIsu

AoumudoyaINNLAN

Insdwii 02-658-9915

0 M1579571AN Email: dw@fnsyrus.com
"7 1518 23 28 Sep 07 12152025 Oct 0611 1720 Mov 07 10152023 Dec 08141922 'i8 0912172225 Feb 07 12 1520 23 Mar 08 13 | * nsasen IgiUsuu i UTuAsdonnuvna .
I R T e market open winifu vlliﬂ:ﬁhd market call Line: @dW24
Name BCPG24C1804A Implied Volatility 50.00% Underlying Bid* DW Bid Price(THB) *
14-Mar-2018  15-Mar-2018  16-Mar-2018  19-Mar-2018  20-Mar-2018
1 (o)
Underlying BCPG Delta 88.38% 260 126 126 126 125 125
Type Call Listing Date 17-Jul-2017 22:50 1.24 1.24 123 123 1.22
2240 121 121 121 120 1.20
Strike 18.280 Last Trading Date  30-Apr-2018 2330 119 119 119 118 118
Conversion Ratio  3.63227 Expire 07-May-2018 22.20 117 116 116 115 115
Date(Maturity 2210 1.14 1.14 1.14 1.13 1.13
Date)
22.00 112 111 111 1.10 1.10
Moneyness 17.66% ITM outstanding (13- 20,000 21.90 1.09 1109 1.09 1.08 1.08
Mar-2018) 21.80 107 107 106 106 10
March 14, 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 WP 73.95 +20.45 7.70/7.30 8.20/8.50  Sideway Down Buifunsedonau

2 EA 48 +12.94 45.50/43 50/52 Sideway Aushndedamiin

3 ASIAN 8.15 +10.88 7.75/7.35 8.90/9.30 Downtrend Anudsanssaudiisaiia

4 ORI 18.90 +10.53 18.50/18.10 19.30/20 Sideway wiaisuiingduuy Morning star

5 SGP 29.75 +9.17 29/28 30.25/31.25 Sideway Adidunagauuuisinu 31.25 vmdness

5 TOP MAINBROAD LOSER

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

1 AYUD 47 -12.96 46/44 48/50 Sideway whgsounswnsUsugIu

2 ESSO 16.40 -5.75 16.10/15.30 16.80/17.10 Sideway Down wWnshlunseu Downtrend channel
3 SIRI 1.82 -5.21 1.80/1.76 1.88/1.92 Downtrend souduiilomaisadu Ua Gap 1.88 um
4 ASP 3.82 -4.98 3.80/3.76 3.88/3.92 Sideway Sideway wiloudnas 3.80 um

5 PT 7.05 -473 6.85/6.65 7.20/7.35 Sideway Up sashluuunlinendu

nuumalsznaunisidan Top Gainer uar Top Loser

- Usinaunsdownoiads 5 fu unnndn 10 A uuwm

- lsiviusou DW uaz Warrant

- snauliisihadn 1 v

** Hoemnniulunanidulnaiduiuiiumuussninenaia tinamumsldmnusainss iabuniag **
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. g® COMMODITY MARKET

WTI Oil TOCOM Rubber

(LIGHT CRUDE USD/1000 BBL (EQD)) daily (TOCOM Rubber (DLYS)) dally

| |*|p
i ! “ i h i
A,

! -200.00

¥ .
J A

by ‘ ~+190.00)
L]

185.00

I
I '”lr
< 180.00|

"7 05081215202327 Oct 06 1114182125 Nov 07 1014 172124 Dec 060913162025 '18 11161924 Feb 07 10 15 20 23 Mar 07 12 15| |
© 2018 Bsnews AFE {Thadand) =

] Uieed e

1803040508091011121617181922232425262930 Feb 05060708091213141516202122232627 Mar 050607 0809 12 13 14 15
© 2018 Benews AFE (Thatand) e wwew bisrews com

) Lrted

Level 1 Level 2 Level 1 Level 2
Support 60.00 59.00 Support 188 185
Resistance 61.50 62.00 Resistance 195 203
s3INSUAAUUISUT 60 AoAANS Tninviinnns Breakout duannntin
Tuillwsumauursui 60 moeaans lasianwztuwssnsUsznaiaY ANt Tunatn TOCOM wasusialunsou 188-195  tou Tw

afionindusuduen mnnassssuiiasmnaza Downside asunii Low  dwiinAunis Breakout  dusuvuninnin Tasfitwuisegiiniste
s 58.20 noaans Gap 203 u
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AAANFY 60 U9 FIAINDIATANEINUNIUDE
Tunsouidindi 1315-1325  moaand shiawsdwilsna

@'U%Tﬂﬂ(CPI)ﬁUszmﬂaanmLwﬁﬁuﬁﬁﬂﬁmm:ﬁ

mamsal ifoiudu 02 % vinTusalsdfivasonuu

T oeen Tughil

Aanuziinsrarau GFJ18

o dunu Long #Adlalii 1315 eeaans Uavindn lsle

A 1325 aoaans

13 d.m. 2018
nasvu SPDR Asn1sHiamsasviosdn
ogiiszeiu 833.73 diu

I Gold Futures

FINANSIA SYRUS

Spot Gold 60 mins
“ 1,340.00
‘|| ‘ m ©1,335.00
f
' .. W‘
N ”" 5133000
r |
. " U,
l"‘ s \‘ W !l X " wu vyt [T
m ‘ ’lJ ‘ 11,320.00
. | i ll
alliy LH*YM"\M “ b |h!“” d
M ! ! 1315.00
ml‘ ' 1,310.00
' {Lsoaoo
vael:” ‘‘‘‘‘ , umm‘amﬁmﬂ? Fr 1200 SaMo Tu 12:00 We 1200 Th 1200 Fr 1200 SaMo 12:00 Tu 12:00 We \ B
(AT LAY (11787 ;g }T}

1320 1315 1329 1335
Contracts Long Short Net YTD
Institution 4242 3845 397 -4457

Foreign 778 3621 -2843 -3274
Local 6212 3766 2446 7731

March 14, 2018
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A" Chart Insight

v

- USD Futures

ANRUUIMARUINLDIA IR Tha| Baht Spot Rate dally
31.20 vN/ARAANTEHIISS VOATOURKD I'W | | ]
i iAduuIMduudeun: 31.20 un/ ‘ 133.000
PoaanTansginsou axiuvagso nsalliudesn
unninflazadusoudn usideag Tunsou Sideway i
~ o o . -32.500
WNFIERADALADY 2 LADUTIHIUNN ANRUUINEAINDDA !
99 31.06-31.50 vw/meaansansy !
. . 132,000
Auzinssazdin USDH18 (Trading Long) " 31.50-31.60
L
e Wosmiio Trading Long sinvanunsaiszeuie ! ‘ ;31 500
Fuil vihsrduudednannlundn 31.20 vw/neaans WY .” . “ !
f 131197
A199 !
£l 131,000
31.06 !
-30.500
"7 nA. an. an nA. W, 50, "18 A, iia. By, nA. .
© 2018 Bisnews AFE (Thaland) Limized o bisne
uuIsy BUIEIU
31.15** 31.10 31.35 31.40
13 | Page
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50H18 1197.7 7.1 134051 -16500 287073 867 16 1196.64 1196.25  1199.52 0.00 0.02 1.79 1.06
S50J18 1191.2 2.0 4 -3 49 -1 44 1198.06 1196.98 1205.99 0.00 0.02 -4.71 -6.86
S50K18 1194.8 7.1 0 -2 28 0 77 1195.10 1193.21  1208.98 0.02 0.02 -1.11 -0.30
S50M18 1191.8 5.9 24334 1793 55629 2020 106 1188.34 1185.73  1207.44 0.04 0.02 -4.11 3.46
S50U18 1188.4 5.8 1888 -82 7428 -138 197 1168.09 1163.25 1203.59 0.06 0.02 -7.51 20.31
S50718 1191.6 6.2 385 -202 2212 21 288 1127.31 1120.23  1179.21 0.09 0.02 -4.31 64.29
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFJ18 19620 -50 7882 5234 39045 3161 44 19682 19664 19812 -62.02 0.02
GFM18 19670 -40 2418 887 16911 983 106 19732 19689 20046 -62.08 0.02
GFQ18 19710 -40 561 54 2787 249 169 19783 19715 20283 -72.95 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDH18 31.21 -0.09 15 31.23 0.02
USDJ18 31.24 -0.04 44 31.30 0.05
USDK18 31.20 -0.05 77 31.38 0.01
uUsSbM18 31.20 -0.08 106 31.45 0.01
March 14, 2018 14 | Page
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