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ŵőşśũŒ    1785**  1780* 

ŵőşōŽŪő    1797**  1800* 

 

 

 

 

 

 

ŴłŽŪŵĹşżĿťťĹĺŽŪĿłżşĿ 1785-1797 
ŀŰŌ (ŵōżŘŪŖţŝũĹŗůƔőōżťŴőůƓťĿ)  

 

 

 

 

 

 

 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

śťŒŒżŪŚŴřůƓťşŪőťżťőōũşŷőťũōśŪ

ŏŭƓřŪĹĹşżŪļŪŌ ŝĿŸœŵōŨ Low 1792 ŀŰŌ 

ŵōżŚũĿŸřżţŝŰŌŀŰŌŴŢŭƓŚĿŏŭƓ 1785 ŀŰŌ 

ŁŨőũƔőŘŪŖĹşŽŪĿŴśŪŚũĿşŪĿĹśťŒ

ŴŌŬřļůť ŢśŽŪĿ Bottom ŸœŵŝŽş ŋ śŨŌũŒ 

1758.31 ŀŰŌ ŵŝŨřŭŴœŽŪţřŪŚĹŪśŗůƔőōũş 

ŋ śŨŌũŒ 1810 ŀŰŌ ŵŝŨ 1850 ŀŰŌ ŵōż

śŨţşżŪĿŏŪĿŚũĿŀŨ Swing ŸŌŽ 

śťŒŴłŽŪőŭƔŵĹşżĿťťĹĺŽŪĿ ŶŌŚ

ŀƁŪĹũŌĹŪśŗůƔőōũşśŪŚ łř. ŏŭƓŵőşōŽŪő 

1797-1800 ŀŰŌ ĹżťőŀŨŏŨŝŰŔżŪőŷőśŨŚŨ

ŎũŌŸœ ťŪŏŬ œŬŌ Gap 1814-1823 ŀŰŌ 
 

 

 

 

 

 

 

SET INDEX 

Technical Review:  

¶ S50H18: śťŒŴłŽŪŵĹşżĿťťĹĺŽŪĿ 1145-1160 ŀŰŌ ŏŬŠŏŪĿŀŨŴŢŭƓŚĿŴřůƓťŏƁŪ Low ţŝŰŌ 1145 ŀŰŌ 

¶ Momentum Trading : SF , PSL 

¶ Swing Trading : ROJNA , LH 
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SET50 Index Futures 

śťŒŴłŽŪœśŨŴřŬő 

Sideway ŷőĹśťŒ 1145-1160 ŀŰŌ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

14 Ĺ.Ŗ. 61 őũĹŝĿŏŰőōżŪĿłŪōŬ Long ŢŰŏŐŬōżťŴőůƓťĿ

ŴœŻőşũőŏŭƓŢťĿ 7,526 ŢũŅŅŪ (3 ř.ļ.-14 Ĺ.Ŗ. 61 ŢŨŢř

Short ŢŰŏŐŬŝŌŝĿŴţŝůť 11,845 ŢũŅŅŪ) 

ŴřůƓťşŪőļżŪ Basis œŬŌ Discount 7.29 ŀŰŌ ļŪŌ

śťŒŴłŽŪŀŨŏśĿōũşŵĹşżĿťťĹĺŽŪĿłżşĿ 1145-1160 ŀŰŌ 

ļşŪřōżťŴőůƓťĿĺťĿśťŒŗůƔőōũşŀŪĹ Low 1134 ŀŰŌ ŀŨŚůőŚũő

ŴřůƓťŖŽőŵőşōŽŪő 1160 ŀŰŌ ĺŮƔőŚůőœŬŌŴţőůťŸŌŽ 

śŨŌũŒŴŢŭƓŚĿŀŨŴĹŬŌĺŮƔőĹŻōżťŴřůƓť S50H18 ŏƁŪňŪő

ţŝŰŌŵőşśũŒ 1145 ŀŰŌťŭĹśťŒ 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ĹŝŚŰŏŐƀ S50H18 (Swing Trade ) 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
1145** 1140* 1158** 1160* 

 

 

 

 

 

 

 

 

 

 

 

¶ ŢżşőŏŭƓŴţŝůťĹŪśŎůť Trading Long ōŽőŏŰőłżşĿŝĿŵśĿ

ŴřůƓť 6 Ĺ.Ŗ. ŏŭƓŔżŪő ŵőŨŎůťōżť řŭŴœŽŪţřŪŚœŬŌŏƁŪĹƁŪŸś 

1165 ŀŰŌ ţŝŰŌ 1150 ŀŰŌōũŌĺŪŌŏŰőĹƁŪŸś 

¶ ŖťśƀōşżŪĿ śťŌűĹŪśŎťŚŸřżţŝŰŌŵőşśũŒ 1145 ŀŰŌ ŵőŨ

ŴœŬŌ Trading Long 
 

 

 

 

 

 
 

Contracts  Long  Short  Net  YTD 

Insti tution  30804 34328 -3524 112096 

Foreign  33134 25608 7526 -180387 

Local 81497 85499 -4002 68291 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ : - 

ĺŪŌŏŰőŢűĿŢŰŌ : - 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : - 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : - 

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : - 

 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪ : - 

 

 

 

 

 

 

 

SET50 
Index  

Long  
S50H18P1150 

Cost Profit/Loss  

1050 100 14.6 85.4 

1075 75 14.6 60.4 

1100 50 14.6 35.4 

1125 25 14.6 10.4 

1150 0 14.6 -14.6 

1175 -25 14.6 -14.6 

1200 -50 14.6 -14.6 

1225 -75 14.6 -14.6 

1250 -100 14.6 -14.6 
 
 
 
 
 
 
 
 
 

  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

 S50H18C1100 61.00 -4.50 15 1,280 60.09 0.91 1161.00 0.00 0.00% 18.70 

S50H18C1125 39.20 -6.40 112 5,853 35.09 4.11 1164.20 0.00 8.38% 25.85 

S50H18C1150 24.40 -2.60 440 4,909 10.09 14.31 1174.40 0.01 11.19% 29.25 

S50H18C1175 15.10 -1.00 440 7,151 0.00 15.10 1190.10 0.03 13.08% 31.65 

S50H18C1200 8.10 -0.60 317 6,874 0.00 8.10 1208.10 0.04 13.65% 36.43 
            

P
ut

 O
pt

io
n

 S50H18P1100 7.10 0.30 107 4,277 0.00 7.10 1092.90 -0.06 17.96% -29.13 

S50H18P1125 13.00 0.60 459 7,199 0.00 13.00 1112.00 -0.04 17.71% -25.53 

S50H18P1150 21.40 0.40 712 4,745 0.00 21.40 1128.60 -0.03 17.11% -22.63 

S50H18P1175 36.80 5.00 132 4,239 14.91 21.89 1138.20 -0.02 18.75% -17.50 

S50H18P1200 54.80 5.80 11 2,930 39.91 14.89 1145.20 -0.01 20.11% -14.11 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support  1500 1480 

Resistance 1545 1550 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ĹŪśśŭŒŪşőƀĺŮƔőĺťĿśťŒŏŭƓřŪŏŌŢťŒŵőşōŽŪőŏŭƓ 1545 ŀŰŌ

ŵŝŽşŸřżŔżŪő ŏƁŪŷţŽřťĿşżŪřŭŶťĹŪŢŏŭƓŀŨŴĹŬŌśťŒĹŪśťżťőōũşŝĿ

ťŭĹļśũƔĿ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Petrochemicals 
 
 
 
 
 
 
 
 
 
 
  Level 1 Level 2 

Support  108 106 

Resistance 112 114 

   
 
 
 
 
 
 
 
 
 
 
 
 

ŵőşŶőŽřţŝũĹŚũĿŌűťżťőŵśĿ śŨţşżŪĿĹŪśţŝŰŌ Low ŴŌŬřŏŭƓ 

110 ŀŰŌ ţŪĹţŝŰŌŀŨŴœŻőĹŪśŴœŬŌ Downside ŌŽŪőŝżŪĿŝĿŸœ

ťŭĹ 

 

 

 

 

Construction Services 
 
 
 
 
 
 
 
 
 
 
 

řŭŶťĹŪŢŴœŬŌ Downside  

 

 

 

 

 

 
 

ōŬŌŵőşōŽŪőŵŝŽş śŨşũĿĹŪśŖũĹōũş 
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Top Most Active 

 
 
Support 68.25 67.25 Resistance 70 71.50 

 

 

 

AOT (DAY): śŪļŪŚũĿŸřżŢŪřŪśŎœŬŌĺŽŪřŵőşōŽŪő 69.50 ŒŪŏ ŏƁŪŷţŽļşŪřŴŢŭƓŚĿ
ĹŪśłŨŝťōũşŚũĿļĿřŭťŚűż  

 

 

Support 7.25 7.10 Resistance 7.55 7.70 
 

 

 

IRPC (DAY): śŪļŪōŬŌŵőşōŽŪő 7.60 ŒŪŏ řŭŵśĿĺŪŚŒśŬŴşŋŌũĿĹŝżŪş řŭŶťĹŪŢŚżť
ōũşŷőśŨŚŨŢũƔő  

 

 

 
 

Support 79 78.25 Resistance 80.50 81.50 
 

 

 

CPALL (DAY): ŵőşŶőŽřŶŌŚśşřŌűŌŭ řŭŶťĹŪŢŸŌŽŴţŻőĹŪśœśũŒōũşĺŮƔőōżťĺťĿśŪļŪ 
ŴŖůƓťŏŌŢťŒŵőşōŽŪő High ŴŌŬř ŒśŬŴşŋ 80.50 ŒŪŏ  

 

 

 
 

Support 90.50 89.25 Resistance 92.50 94.25 
 

 
PTTGC (DAY): śŪļŪŵĹşżĿōũşŷőĹśťŒ Flag ŷőłżşĿőŭƔœśŨŴřŬőśŪļŪŵĹşżĿōũşŷő
ĹśťŒŌũĿĹŝżŪş 
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Momentum Trading 

Support  9.30 

Resistance 9.85/10.20 

Stop loss  9 

 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪ Breakout ĺŮƔőŏƁŪ High ŷţřż ŴœŻő

ĹŪśŚůőŚũőŘŪŖŴłŬĿŒşĹ śŪļŪřŭŶťĹŪŢ

œśũŒōũşĺŮƔőōżť ōŪřŵőşŶőŽřŴŌŬř 

şŪĿŴœŽŪţřŪŚśťŒőŭƔŏŭƓ 9.85 / 10.20 ŒŪŏ 

 
 

 

 

 

 

S
F
 

 
 

 
 

Support  12.50   16.80 

Resistance 13.40   17.50 

Stop loss  12.10   16.50 

 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪĹƁŪŝũĿĺŮƔőřŪŏŌŢťŒŵőşōŽŪőĺťĿ 

High ŴŌŬřŏŭƓŒśŬŴşŋ 12.80 ŒŪŏŵŝŽş ţŪĹ 

breakout ŔżŪőŸœŸŌŽ řŭŶťĹŪŢŴĹŬŌ 

Momentum ŴłŬĿŒşĹĺŮƔő ŴŖśŪŨ Upside 

ŌŽŪőŒőŴœŬŌĹşŽŪĿ 
 

 

 

P
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L 
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Swing Trading 

 
 

Support  7.10 

Resistance 7.60 

Stop loss  6.90 

 
 ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŚżťōũşŝĿřŪŷĹŝŽŵőşśũŒŴŢŽő 

Uptrend line ŃŮƓĿœĹōŬřũĹŀŨŴĹŬŌŵśĿŃůƔťĹŝũŒ

ťŚűżŒżťŚļśũƔĿŴřůƓťŷĹŝŽŒśŬŴşŋŌũĿĹŝżŪş śťŒŢũƔőřŭ

ŶťĹŪŢŸŌŽŴţŻőĹŪśŗůƔőōũşĹŝũŒ ŴœŽŪţřŪŚ 7.60 

ŒŪŏ 
 

 

 

R
O

J
N

A
 

 

Support  10.80   10.40 

Resistance 11.60   11.40 

Stop loss  10.60   10.00 

 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŚũĿťŚűżŏŭƓŒśŬŴşŋŵőşśũŒĺťĿŴŢŽő 

Uptrend Line řťĿşżŪřŭŶťĹŪŢŏŭƓŀŨŴĹŬŌśťŒ

śŭŒŪşőƀŴŖůƓťĺŮƔőŸœœŬŌ Gap ŏŭƓŒśŬŴşŋ 11.60

ŒŪŏĹżťő 
 

 

 

 

L
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

ŶŏśŠũŖŏƀ : 02-658-9699 
Email: sbl@fnsyrus.com 

ŴřůƓťşŪőŵőŨśťŏƁŪ SBL łżşĿŗůƔőōũşŴĺŽŪţŪŵőşōŽŪő 

44-45.50 ŒŪŏ ŵŝŽşŸřżŴĹŬŌĹŪśŏŨŝŰŔżŪő ŃŮƓĿ High ĺťĿşũő

ŵōŨŵļż 43.75 ŒŪŏ ŶŌŚśűœŵŒŒśŪļŪřŭŶťĹŪŢļŝŪŚōũş

śŨţşżŪĿŏŪĿ ŵőşśťŃůƔťŌżŪőŵśĹ 42.75 ŒŪŏ 
 

 

  
 

 
 
 
 
 
 
 
 
 
 
 
 

MTLS 
 
 
 
 

śťŃůƔťļůő ŢũŅŅŪŋŏŪĿŴŏļőŬļřŭ 

 Bearish Divergence  ŷő RSI 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
42.75 42 44 45.50 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available f or 

borrowing (Share)  

MTLS 268,400 

(ĺŽťřűŝ ŋ ŴşŝŪ 9.00 ő. ĺťĿşũőĹżťőţőŽŪ) 

 

 

 

 

 

 

 

 

 

ŏŨŝŰŵőşōŽŪő 45.50 ŒŪŏ ōũŌĺŪŌŏŰő 

 

 

 

 

 

 

 
 

ŴŏŭŚŒśŪļŪşũőĹżťőţőŽŪ 

Close Price %Change 

43.50 ŒŪŏ +0.58% 

(ĺŽťřűŝ ŋ ŴşŝŪ 17.00 ő. ĺťĿşũőĹżťőţőŽŪ) 
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DW 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř 

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

Line: @dw24 
 

 

Name TKN24C1803A Implied Volati lity  58.00% 

Underlying  TKN Delta  5.03% 

Type Call Listing Date  20-Sep-2017 

Strike  29.380 Last Trading Date  30-Mar-2018 

Conversion Ratio  3.60000 Expire 
Date(Maturity 
Date)  

05-Apr-2018 

Moneyness -41.93% OTM outstanding (14 -
Feb-2018)  

52,630,100 

 
 
 

 
 

TKN : TKN24C1803A 

 

C 

ŴœŬŌŒşĹ 

 
 
 

ŘŪŖŶŌŚśşřśűœŵŒŒĹŪśŵĹşżĿōũşŴœŻőŝũĹšŋŨ Brodening formation 

ŶŌŚŷőłżşĿőŭƔŴœŻőĹŪśŗůƔőōũşĺŮƔőŀŪĹĹśťŒŌŽŪőŝżŪĿĺťĿśűœŵŒŒŌũĿĹŝżŪş ŃŮƓĿ

ŴśŪœśŨŴřŬőśŪļŪťŚűżŷőłżşĿŗůƔőōũş řŭ Upside ŷőĹŪśœśũŒōũşĺŮƔőōżť ŢŪřŪśŎ

ŴĺŽŪŸœŴĹŻĿĹƁŪŸśŷőŒśŬŴşŋőŭƔŸŌŽ 

 

 

ŵőşśũŒ ŵőşōŽŪő 
20.60 20 21.50  22.30 

 

 

 

 
Underlying Bid*  DW Bid Price(THB) *  

14-Feb-2018 15-Feb-2018 16-Feb-2018 19-Feb-2018 20-Feb-2018 

21.10 0.03 0.03 0.02 0.02 0.02 

21.00 0.03 0.03 0.02 0.02 0.02 

20.90 0.03 0.02 0.02 0.02 0.02 

20.80 0.02 0.02 0.02 0.02 0.02 

20.70 0.02 0.02 0.02 0.02 0.01 

20.60 0.02 0.02 0.02 0.01 0.01 

20.50 0.02 0.02 0.01 0.01 0.01 

20.40 0.02 0.02 0.01 0.01 0.01 

20.30 0.02 0.02 0.01 0.01 0.01 

 
 

ōŪśŪĿśŪļŪ 
* ōŪśŪĿśŪļŪŷłŽŴœśŭŚŒŴŏŭŚŒŷőĹŪśŃůƔťĺŪŚłżşĿ 
market open ŴŏżŪőũƔő ŸřżśşřłżşĿ market call 

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 TIW 444 +26.50 428/414 456/480 Uptrend ŶřŴřőōũřśťŒŢũƔőŵĺŻĿŵĹśżĿ 

2 SKE 1.68 +20 1.65/1.62 1.71/1.76 Sideway Down ŵĹşżĿōũşŷőĹśťŒ Downtrend channel 

3 SQ 4.72 +9.26 4.52/4.32 4.82/4.94 Sideway Down śťŔżŪőŵőşōŽŪő 4.75 ŒŪŏ ŴŖůƓťŌŮĿŘŪŖŒşĹ 

4 ASAP 10.90 +9.00 10.40/10 11.10/12 Uptrend ŵĹşżĿōũşĺŮƔőōżťŴőůƓťĿŵţőůťŴŢŽőļżŪŴŁŝŭƓŚ 20 şũő 

5 PK 7.25 +6.62 6.90/6.45 7.40/7.60 Uptrend ĺŮƔőŏƁŪ High ŷţřżōżťŴőůƓťĿ 
 

5 TOP MAI NBROAD LOSER 

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

1 SGP 25.50 -12.82 25/24 26.75/28 Sideway Panic sell śťŒŢũƔőřŭŶťĹŪŢŴŌŽĿ 

2 UV 9.90 -11.61 9.45/9 10.40/10.90 Sideway ŴśŬƓřřŭŵśĿĺŪŚŷőśťŒŢũƔő 

3 WP 9.90 -6.60 9.50/9 10.40/10.80 Sideway Down řŭŶťĹŪŢŝĿŵōŨ 9.50 ŒŪŏťŭĹļśũƔĿ 

4 GPI 3.36 -4.00 3.30/3.20 3.44/3.58 Sideway Up łŨŝťţŝũĿřŪŵśĿĺŪŚŏŭƓ High ŴŌŬř 

5 EPG 8.55 -3.93 8.40/8 8.80/9 Downtrend ŝĿŏƁŪ Low ŷţřżōżťŴőůƓťĿ 

 
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  60.00 59.60 

Resistance 61.00 61.60 
 
 
 
 
 ŀŪĹŘŪŖśŪŚşũőŵŏżĿŴŏŭŚőŝżŪŢŰŌŵŢŌĿŷţŽŴţŻőŎŮĿŵśĿŃůƔťŏŭƓŵĺŻĿŵĹśżĿ ŏƁŪŷţŽ

œśŨŴřŬőşżŪśŪļŪőƁƔŪřũőŀŨŴĺŽŪŢűżśťŒĹŪśśŭŒŪşőƀŵŝŽş ŶŌŚřŭŴœŽŪţřŪŚĹŪśśŭŒŪşőƀŷő

śťŒőŭƔťŚűżŏŭƓ 62 ŌťŝŝŪśƀ 

 

 

 

WTI Oil  

 

ŴœŽŪţřŪŚĹŪśśŭŒŪşőƀťŚűżŏŭƓŒśŬŴşŋ 62 ŌťŝŝŪśƀ 

 

 

 

Cotton 

 
 

 

 

 

 Level 1 Level 2 

Support  75.50 74.00 

Resistance 76.70 78.00 

   

   
 
 
 
 
 
 

śŪļŪŕŽŪŚřŭŶťĹŪŢţŝŰŌŵőşśũŒĺťĿ High ŴŌŬřŏŭƓŒśŬŴşŋ 75.50 ŴŃőōƀ řťĿŵőş

śũŒŎũŌŸœśťŏŌŢťŒŏŭƓ 72-74 ŴŃőōƀ 

 

 

 

 

řŭŶťĹŪŢţŝŰŌŵőşśũŒĺťĿ High ŴŌŬř 
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Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  5823 4482 1341 8064 

Foreign  3530 1984 1546 -30001 

Local 4435 7322 -2887 21937 

 
 
 

œśũŒōũşĺŮƔőŀŪĹōũşŴŝĺŴĿŬőŴŗŽť 

 

 

 

 

 

śŪļŪŏťĿļƁŪŔũőŔşőŵśĿţŝũĿĹŪśœśŨĹŪŠōũşŴŝĺŴĿŬőŴŗŽť

Ţţśũň(CPI) ťťĹřŪŴŖŬƓřĺŮƔő 0.5 % řŪĹĹşżŪŏŭƓőũĹ

ŴŠśšňŠŪŢōśƀļŪŌĹŪśŋƀĹũőŸşŽŏŭƓ 0.3 % ŴřůƓťŴŏŭŚŒĹũŒŴŌůťő

ĹżťőţőŽŪ ŘŪŖŏŪĿŴŏļőŬļŷőśŪŚ 60 őŪŏŭ řťĿşżŪłőŵőş

ōŽŪőŵśĹŏŭƓŒśŬŴşŋ 1352 ŌťŝŝŪśƀŸœŵŝŽş řŭŶťĹŪŢŏŭƓŀŨĺŮƔő

ŏŌŢťŒŵőşōŽŪőŎũŌŸœŏŭƓŒśŬŴşŋ 1365 ŌťŝŝŪśƀ 

 

 

 

 

 

 

¶ śťŴœŬŌ Long ŏŭƓŒśŬŴşŋ 1345 ŌťŝŝŪśƀ ŶŌŚřŭ

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸśŏŭƓ 1365 ŌťŝŝŪśƀ  ŵŝŨřŭŀŰŌōũŌ

ĺŪŌŏŰőŏŭƓŒśŬŴşŋ 1335 ŌťŝŝŪśƀ 

 

 

 

 

 

 

 

14 Ĺ.Ŗ. 2018 
ĹťĿŏŰő SPDR ļĿĹŪśŎůťļśťĿŏťĿļƁŪ 

ŏŭƓśŨŌũŒ 823.66 ōũő 
 
 
 
 
 
 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GFG18 

 

 

ŵőşśũŒ ŵőşōŽŪő 
1345 1340 1357 1365 
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USD Futures 

 
 

 

ŴŌŬőţőŽŪŵĺŻĿļżŪŴĺŽŪŷĹŝŽŵőşŴŌŬř 31.10-31.20  

ŒŪŏ/ŌťŝŝŪśƀŢţśũň 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ļżŪŴĿŬőŒŪŔżŪőŵőşŵĺŻĿļżŪ 31.30 ŒŪŏ/ŌťŝŝŪśƀ

Ţţśũň řŭŴœŽŪţřŪŚŎũŌřŪłżşĿŵőşŴŌŬř 31.10-31.20 ŒŪŏ/

ŌťŝŝŪśƀŢţśũň  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

¶ ŖťśƀōŴœŬŌ Trading Short ŴřůƓť 13 Ĺ.Ŗ. ŏŭƓŔżŪőřŪ 

ţŝũĿŀŪĹĹŪśťżťőōũşśŪŚ łř. ĺťĿļżŪŴĿŬőŒŪŏŸřżŔżŪő 

31.70 ŒŪŏ/ŌťŝŝŪśƀŢţśũň ŴřůƓťşŪőőżŪŀŨŸŌŽœŬŌŏƁŪ

ĹƁŪŸśłżşĿŏŭƓŴĿŬőŒŪŏŵĺŻĿļżŪŴĺŽŪţŪ 31.40/31.35 ŒŪŏ/

ŌťŝŝŪśƀŢţśũňŸœŵŝŽş 

¶ ŖťśƀōşżŪĿśťŌűŢŎŪőĹŪśŋƀ 

 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDH18 (Wait & See)  

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
31.20** 31.10 31.40 31.50 
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Market Summary & Theoretical Price 

SET50 Index Futures  

Series Settle  Change 
Vol.  

Contracts  Change OI Change 
Days to 
Deliver y 

Theoretical  Div. 
Yield  

Fund 
Rate Basis 

Premium  
Discount  Theoretical  Lower  Upper  

S50G18 1155.1 -4.2 19 9 67 -18 12 1160.62 1160.33 1162.72 0.00 0.02 -4.99 -5.52 

S50H18 1152.8 -3.1 135967 24386 284120 -3551 43 1162.13 1161.10 1169.64 0.00 0.02 -7.29 -9.33 

S50J18 1153.0 -4.2 6 5 39 6 71 1159.37 1157.68 1171.78 0.02 0.02 -7.09 -6.37 

S50M18 1147.9 -2.4 8249 -200 28758 92 133 1150.87 1147.70 1174.12 0.04 0.02 -12.19 -2.97 

S50U18 1146.0 -2.9 964 238 6871 6 224 1129.41 1124.07 1168.56 0.06 0.02 -14.09 16.59 

S50Z18 1150.3 -3.2 230 29 2134 -24 315 1087.30 1079.80 1142.37 0.09 0.02 -9.79 63.00 

Gold Futures  

Series Settle  Change 
Vol. 

Contracts  
Change OI Change 

Days to 
Delivery  

Theoretical  Premium / 
Discount  

Risk Free Rate 
Theoretical  Lower  Upper  

GFG18 19910 10 772 742 2591 467 12 20096 20091 20132 -185.55 0.02 

GFJ18 19950 10 398 330 1857 248 71 20144 20115 20359 -194.25 0.02 

GFM18 20000 30 134 112 1020 65 133 20195 20141 20598 -195.42 0.02 

USD Futures  

Series Settle  Change Days to Del ivery  Theoretical  Basis 

USDG18 31.42 -0.11 12 31.29 0.16 

USDH18 31.43 -0.04 42 31.36 0.17 

USDJ18 31.36 -0.19 71 31.44 0.10 

USDM18 31.39 -0.04 133 31.59 0.13 
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