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| B | -
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=& SET50 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
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. P 1100 25 215 35
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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 58.30 9.30 57 355 52.22 6.08 1083.30 0.01 10.49% 16.21
c
.g S50U18C1050 38.20 4.20 60 1010 27.22 10.98 1088.20 0.01 10.40% 20.88
8' S50U18C1075 25.40 4.30 159 4301 2.22 23.18 1100.40 0.02 11.97% 23.24
E S50U18C1100 14.40 2.10 442 2,999 0.00 14.40 1114.40 0.03 11.96% 28.15
S50U18C1125 7.60 1.10 371 1,860 0.00 7.60 1132.60 0.05 12.11% 32.95
S50U18P1025 11.20 -1.60 313 2163 0.00 11.20 1013.80 -0.06 16.99% -22.11
§ S50U18P1050 18.00 -4.00 218 2183 0.00 18.00 1032.00 -0.04 16.48% -20.00
3‘ S50U18P1075 28.30 -5.80 143 3,923 0.00 28.30 1046.70 -0.03 16.35% -17.44
é S50U18P1100 42.60 -7.00 40 1,423 22.78 19.82 1057.40 -0.02 16.66% -14.73
S50U18P1125 55.10 -13.40 22 792 47.78 7.32 1069.90 -0.01 14.10% -14.32
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Tourism & Leisure
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THE SIAM COMMERCIAL BANK PUBLIC COMPANY 4 hours
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KASIKORNBANK PUBLIC COMPANY LIMITED daily
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Momentum Trading

BTS GROUP HOLDINGS PUBLIC COMPANY n daily
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QUALITY HOUSES PUBLIC COMPANY LIMITED daily
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PSL wionuvin SBL ¥ PSL
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DW

BTS: BTS24C1901A

BTS GROUP HOLDINGS PUBLIC COMPANY + daily tlu’)“g’u llu-a ﬁ’-lu
9.80|
|' 9.25 9.05 9.55 9.80
| i“ 9.60
& s TUanzansaumswasusinguuuy Pennant dulusduuunisving
:8.20 = = a o = >3 o 1) a a ¥
] WaldonfiAny nasnfisAvzansaudusn vinTusafiufisvneszasduiu
- 9.00)
uan
- 8.80)
- ANWEINANAEYNAVA N rnsIANAUNNIN 9.05 dnAsa
U ‘w* —
T il T.HH'IJ.H!‘I
- —~ - 8.20) .
h o W}WJ o i ADUANNDDYANHIAN
- 8.00
| W i | Tvsdwl 02-658-9915
]l ! 1759 M1579571AN Email: dw@fnsyrus.com

,,,,,,,,, * gewmen lsouiisulumsdownoeae
market open winiu lisuene market call

Line: @dw?24

Name BTS24C1901A Implied Volatility ~ 34.00% SRR DW Bid Price(THS) *
19-Jul-2018  20-Jul-2018  23-Jul-2018  24-Jul-2018  25-Jul-2018
Underlying BTS Delta 14.64% 950 029 029 028 028 027
Type Call Listing Date 11-Jul-2018 45 028 027 027 027 026
9.40 027 0.26 0.26 025 025
Strike 12.670 Last Trading Date  31-Jan-2019 - . " " - -
Conversion Ratio  0.65000 Expire 05-Feb-2019 230 024 024 023 023 023
Date(Maturity 9.25 0.23 0.23 0.22 0.22 0.22
Date)
9.20 022 022 021 021 021
Moneyness -36.24% OTM outstanding (18- 200 =il 0.21 vzl 0.20 020 020
Jul-2018) 9.10 0.20 0.20 0.19 0.19 0.19

July 19, 2018 9 | Page


mailto:dw@fnsyrus.com

%ﬂ Chart Insight _, ‘FIIW\IANSIA
TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 KTC 31.50 +8.62 30.25/29.25 32.50/33.50 Sideway Aushuuu V shape anAuviuisu Harami
2 SPVI 1.40 +8.53 1.36/1.30 1.42/1.50 Sideway Up winendumile 1.42 16 axfennszuznanafuun
3 RS 17.10 +8.23 16.80/16.20 17.60/18.20 Sideway Up syevin Higher High lsiuasununlfaduuan
4 JKN 11.20 +7.69 10.90/10.40 11.40/12.00 Sideway Up dumile 10.90 ledemwszuznanafuuin
5 AKR 1.16 +7.41 1.10/1.00 1.20/1.25 Sideway wieann Selling Climax awnandaluau
5 TOP MAINBROAD LOSER

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

1 OCEAN 1.76 -12.00 1.70/1.65 1.82/1.88  Sideway Down Breakaway Gap Tuiiavnsaudssassioliios
2 DDD 48.50 -5.37 47.75/46.00 49.50/50.50 Sideway Down Ususasmuuuliiundnanas

3 AH 31.00 -4.62 30.25/29.50 31.25/32.50 Sideway Down sandananuunsui 31.25 1&ssassio

4 CENTEL 41.25 -3.51 40.25/39.00 41.75/43.00 Sideway Down 1w New Low siaifias

5 MALEE 11.70 -2.50 11.20/10.80 11.80/12.30 Downtrend Usudhasmuuuliiundnoiag

nangmnlsznaunisidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET

Cude 0 ()

(LIGHT CRUDE USD/1000 BBL (EOD)) daily (CBOT Soybean (DLY10)) dally
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Level 1 Level 2 Level 1 Level 2
Support 67 64.50 Support 830 818
Resistance 69.40 70 Resistance 868 890

WENHINAIGIUTALUISY 67 1hSuay Rebound Tusaudu

saisin WTI Tuanwaseiu sneanfiusedonsdulusovduiivsnauuisy
67 winay Buiunsas g uluusnasinan maluduavilaunsaiu
6 (sz6iu 67 Wsuey) ﬁa:ﬁiamaLﬁumwﬂ”mzjsaumsﬂ%”uﬁ‘asﬁuﬁﬂﬂ%ii

s1ANALRARY sruzdulAnnsiludiduninadaaandayayras Bullish
divergence fiu RSI usiganaainduwnsanisilusidus) inoassio asann

AANNRANTITUTAUNAGUTIAN (WY | wusisiouiva)
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’ Gold Futures

Spot Gold 60 mins_
|l‘ - 1,265.00

1229 naaans m‘ ¥I‘

SAANDNANZ VNN UAA LU UVS I

-.1,260.00
o = o o & a R~ P = .IHI‘ l ]
saflanlaudusuddudnsofuduiui 5 10u | * Hw- ! 255 00

Tadoiiinamuimansnosdn Tugiusdunswegaonsdy h
- 1,250.00

AMIWVNMATLA RAIRNATITIANMDIAINZALUISY

o A P R = = +1,245.00
ddryii 1236 asun S nnaiiduauseusafinsos _

du Rebound dusndisuudiuuiings 1229 noaans $1,240.00

21,235.00

Auusinszurd GFQ18 123000

|

L 220
e anur Short dunu 1226 aeaans Aosatlavin UM {120
ﬁ']vliﬁugl,')m 1220 - 1221 @aaa’]'{@m Jul 05 06 07 09 10 11 12 13 1416 17 18 19 \
auuii 1229 poaals S
(TR LT BuGNL
1225 1220 1229 1236

18 n.@. 2018 Contracts Long Short Net YTD

nasnu SPDR Asn1sfiomsasniosdn Institution 11979 10768 1211 -10825

ogfiszeiu 794.01 diu Foreign 4163 10072 5909 23545

Local 19672 14974 4698 34370
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ALWAYS A STEP AHEAD

B USD Futures

Thai Baht Spot Rate 60 mins

$33.400
33 349)

& e . . o Y 33.300
ANV UUINIDURININAADUTIUUIG U
uslneal 33.35 un/eoaans Lﬁaqmﬂﬂaﬁmmwgﬁa 33250
wosansg auwalirnRunoaasiderndu ‘ | 220
o A - . 33.150
TauamnwynanaiaAIIUUINazoianieson w\ ”\ |
oA - e e e . H\ I 33100
AN aARUUINANNTAYINTzeUNRDNAINNAANTN 33.20 N’
o 33,050
Un/MoaaNsanszann w | ‘ I ]
| o
“ i ‘32050
“l ||‘ml‘\ | .
’“ I I\H $32.900
14T ]
. . 2 [ $32.850
Auusiinszazdu USDU18 M 20 800
I
| ] B
o WOTHINANUAANUDNT] N w 32700
\ o
Ik $32.650
£ 32,600
Jn20 21 22 24 2% 27 2 2 Jul 03 04 05 06 08 10 11 12 13 16 17 18 19 |
© 2018 Bisnews AFE (Thaland) Limtted winw bisnews com
((IT LT (1787 g }T}
33.30 33.25 3340 33.45
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Market Summary & Theoretical Price
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ALWAYS A STEP AHEAD

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 1077.5 9.2 39 -18 1356 0 7 1077.51 1077.35 1078.64 0.00 0.02 0.28 -0.01
S50Q18 1074.2 7.4 27 -4 1066 9 42 1079.07 1078.14 1085.89 0.00 0.02 -3.02 -4.87
S50U18 1072.4 10.7 146918 4811 230700 248 70 1076.56 1075.01 1087.92 0.02 0.02 -4.82 -4.16
S50218 1073.6 10.1 8409 825 17186 570 161 1066.86 1063.30  1093.00 0.04 0.02 -3.62 6.74
S50H19 1068.4 9.0 596 -148 4571 6 252 1045.17 1039.59 1086.07 0.06 0.02 -8.82 23.23
S50M19 1060.0 9.1 495 131 3108 -50 343 1003.63 996.03  1059.30 0.09 0.02 -17.22 56.37
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 19450 -270 326 -257 3088 156 42 19467 19450 19590 -16.56 0.02
GFV18 19500 -300 129 6 1098 153 103 19515 19474 19817 -15.28 0.02
GFz18 19540 -300 112 65 284 66 161 19562 19497 20033 -21.60 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN18 33.34 0.12 7 33.34 0.01
uSDQ18 33.32 0.11 42 33.44 -0.01
usbu18 33.27 0.08 70 33,51 -0.06
USDz18 33.16 0.06 161 33.75 -0.17
July 19, 2018 14 | Page
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ALWAYS A STEP AHEAD
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