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ŵőşśũŒ    1805**  1800* 

ŵőşōŽŪő    1825** 1830* 

 

 

 

 

 

 

ŴłŽŪŸřżőżŪĺŽŪřŵőşōŽŪő 1825 ŀŰŌ 
řŭŖũĹŢŝũŒ ŵōżŀŨŸřżţŝŰŌ 1805 ŀŰŌ 

 

 

 

 

 

 

 

 

 

 

 

 

 
 

 

 

 

 

 

 

 

śťŒŴłŽŪļŪŌōŬŌŵőşōŽŪő 1825 
ŀŰŌ ŵŝŨřŭŀũĿţşŨťżťőōũş (ŖũĹňŪőŢũƔő) ŴŝŻĿ
ŵőş Gap 1805-1809 ŀŰŌ 

ĺŋŨŏŭƓŘŪŖŢũœŌŪţƀőŭƔřŭŶťĹŪŢ
łŨŝť şŪĿŵőşśũŒŵśĹ 1795-1805 ŀŰŌ 
ŢżşőŵőşśũŒţŝũĹĺťĿśťŒŖũĹōũşļůť 
1770 ŀŰŌ (ťŪŀŸřżŸŌŽŵōŨŷőŢũœŌŪţƀłżşĿ
şũőŏŭƓ 22-26 ř.ļ) ĹŪśŴţşŭƓŚĿśŪŚŏŪĿ
ĹśŋŭŸřżţŝŰŌ Gap 1805-1809 ŀŰŌ ŀŨ
ŎůťşżŪŴœŻőŵőşŏŪĿŏŭƓŌŭĹşżŪĹŪśţŝŰŌ 
ŴŖśŪŨŚũĿŀŨļĿŶťĹŪŢŏŭƓŘŪŖśŪŚŸōśřŪŢ
ŀŨŏŌŢťŒŵőşōŽŪőţŝũĹļůť 1855-
1860 ŀŰŌ  (ŴœŻőĹŪśļŝŪŚōũşŴŖůƓťĺŮƔőōżť) 
ŁŨőũƔőŚũĿřťĿŃůƔťŴřůƓťżťőōũş           

 
 

 

 

 

 

 

SET INDEX 

Technical Review:  

¶ S50H18: ŴœŬŌśťŒŴłŽŪŸřżĺŽŪřŵőşōŽŪő 1185 ŀŰŌ řŭĹŪśłŨŝťśŪŚ łř. ŝĿŢűżŵőşśũŒ 1175/1170 ŀŰŌĹżťőŗůƔőōũş 

¶ Momentum Trading : CPN , QH 

¶ Swing Trading : BCPG , CKP 
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SET50 Index Futures 

śŨŌũŒŴœŬŌśťŒŴłŽŪ ĹśŋŭŸřżĺŽŪř 1185 ŀŰŌ 

śŨşũĿŖũĹňŪőśŨŚŨŢũƔőśŪŚ łř. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

19 ř.ļ.  61 őũĹŝĿŏŰőōżŪĿłŪōŬ Short ŢŰŏŐŬ

ŴŝŻĹőŽťŚ 331 ŢũŅŅŪ (3-19 ř.ļ. 61 řŭŚťŌ Short ŢŰŏŐŬ

ŢŨŢřŴŖŬƓřĺŮƔőŴœŻő 17,800 ŢũŅŅŪ) 

ŠŰĹśƀŏŭƓŔżŪőřŪļżŪ Basis œŬŌ Premium 0.10 ŀŰŌ

ŁŨőũƔőŷţŽŌűśŨŌũŒŴœŬŌŴłŽŪőŭƔŴœŻőŵőşŢƁŪļũŅ ŏŭƓ 1185 ŀŰŌ Ĺśŋŭ

ŴœŬŌŸřżĺŽŪř ŀŨřŭĹŪśťżťőōũşśŪŚ łř. ŝĿŢűżŵőşśũŒ 

1175/1170 ŀŰŌ  
 ļŪŌşżŪŴřůƓťŝĿřŪŵōŨŵőşŌũĿĹŝżŪşŀŨřŭĹŪśŗůƔőōũş

śŪŚ łř. 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ĹŝŚŰŏŐƀ S50H18 (Trading Short ) 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
1175** 1170* 1185** 1190* 

 

 

 

 

 

 

 

 

 

 

 

¶ ŖťśƀōşżŪĿ śťŌűśŨŚŨłŨŝťŸřżţŝŰŌŵőşśũŒ 1175/1170 

ŀŰŌ ŵőŨŴœŬŌ Trading Long ţŝŰŌŵőşśũŒ 1170 

ŀŰŌōũŌĺŪŌŏŰő 

¶ ŷőŢżşőŏŭƓŴţŝůťĹŪśŎůť Trading Short ōŽőŏŰő 1192-

1193 ŀŰŌťŚűżŒŪĿŢżşő śťœŬŌŏŭƓŵőşśũŒ 1175/1171 

ŀŰŌ ŏŨŝŰ 1186 ŀŰŌōũŌĺŪŌŏŰőŷőŵĿżĹƁŪŸś 

 
 

 

 
 

Contracts  Long  Short  Net  YTD 

Institution  41164 49073 -7909 94823 

Foreign  26609 26940 -331 -186342 

Local 131294 123054 8240 91519 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ : Hold S50H18P1150 

ĺŪŌŏŰőŢűĿŢŰŌ : 14.60 ŀŰŌ (2,320 ŒŪŏ/ŢũŅŅŪ) 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : ŸřżŀƁŪĹũŌ 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : Set Index ŝĿřŪŏŭƓ 1770  

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : Set50 ŏŭƓ 1135.40 ŀŰŌ 

 

 

 

 

 

ļƁŪŵőŨőƁŪ : ŢŎŪőŨ Long S50H18P1150 ŏŭƓŴœŬŌŸşŽ 
ŵőŨőƁŪŷţŽŎůťōżť 

 

 

 

 

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

 S50H18C1125 61.80 1.70 80 6,529 58.60 3.20 1186.80 0.00 5.49% 18.94 

S50H18C1150 43.00 2.90 959 6,711 33.60 9.40 1193.00 0.01 9.69% 21.54 

S50H18C1175 22.90 0.70 1,795 6,871 8.60 14.30 1197.90 0.01 8.10% 32.08 

S50H18C1200 12.20 1.20 638 5,358 0.00 12.20 1212.20 0.02 8.85% 38.14 

S50H18C1225 6.00 0.50 520 1,722 0.00 6.00 1231.00 0.04 9.42% 43.90 
            

P
ut

 O
pt

io
n

 S50H18P1125 4.40 -0.70 512 7,287 0.00 4.40 1120.60 -0.05 11.86% -37.74 

S50H18P1150 8.00 -1.80 710 5,284 0.00 8.00 1142.00 -0.04 10.84% -35.67 

S50H18P1175 14.20 -2.80 929 3,990 0.00 14.20 1160.80 -0.02 9.71% -33.07 

S50H18P1200 27.00 -2.80 508 2,378 16.40 10.60 1173.00 -0.01 9.72% -26.14 

S50H18P1225 51.20 0.20 36 158 41.40 9.80 1173.80 -0.01 13.72% -16.05 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support  587 580 

Resistance 600 610 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭŝĿřŪŵōŨŵőşśũŒĺťĿŴŢŽő Moving Average 20 şũő

ŵŝŽşŴĹŬŌŵśĿŃůƔťĹŝũŒ ŵŏżĿŴŏŭŚőŴĹŬŌŢũŅŅŪŋĹŝũŒōũşśűœŵŒŒ 

Hammer ŏƁŪŷţŽœśŨŴřŬőşżŪŀŨŴĹŬŌĹŪśœśũŒōũşĺŮƔő 

 

 

 

 

 

 

 

 

 

 

 

Banking 
 
 
 
 
 
 
 
 

 
 

 Level 1 Level 2 

Support  390 385 

Resistance 397 405 
 
 
 
 
 
 
 
 
 
 
 
 

ŗťśƀřōũşśűœŵŒŒ Descending Triangle ōŽťĿśŨşũĿŸřżŷţŽ

ţŝŰŌŵőşśũŒŏŭƓ 390 ŀŰŌ řŬŁŨőũƔőŀŨŴœŬŌ Downside 

 

 

 

 

 

Transportation 
 
 
 
 
 
 
 

Descending Triangle  

 

 

 

 

 

řŭŵśĿŃůƔťŏŭƓŴŢŽő Moving Average  

 

 

 

 

 

 

 

 

 

 

 



 

 
 

Chart Insight  

5 | Page January 22, 2018 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Top Most Active 

 
 
Support 20.50 19.90 Resistance 21.50 22 

 

 
BANPU (DAY): ţŪĹĹŪśŖũĹōũşŷőśťŒőŭƔŸřżţŝŰŌŵőşśũŒ 20.50 ŒŪŏ 
ŎůťşżŪśũĹšŪŘŪŖŴłŬĿŒşĹŴťŪŸşŽŸŌŽ 

 

Support 67 65 Resistance 71 75 
 

 
EA (DAY): śŪļŪśũĹšŪŶřŴřőōũřĺťĿśťŒĹŪśĺŮƔőőŭƔŸşŽŸŌŽŌŭ řŭŶťĹŪŢŢűĿŏŭƓŀŨŸŌŽŴţŻő 

ĹŪśĺŮƔőŏƁŪ High ŷţřżĺťĿśŪļŪ  

 

 
 

Support 224 219 Resistance 230 234 
 

 
KBANK (DAY): łżşĿŏŽŪŚōŝŪŌşũőŠŰĹśƀŏŭƓŔżŪőřŪřŭŵśĿŃůƔťĹŝũŒŴĺŽŪřŪţőŪŵőżő 

řŭŝŰŽőŌŭŌōũşĹŝũŒŷőśťŒŢũƔő 

 

 
 

Support 192 190 Resistance 195.50 200 
 
ADVANC (DAY):  ŗťśƀřōũşśűœŵŒŒ Flag śťĹŪśŏŨŝŰŵőşōŽŪő 195.50 ŒŪŏ 
ŴŖůƓťŢśŽŪĿŢũŅŅŪŋĹŪśœśũŒōũşĺŮƔőōżť  
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Momentum Trading 

Support  84.50 

Resistance 89 

Stop loss  83 

 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŀżťŏŨŝŰŵőşōŽŪő High ŴŌŬř ŶŌŚŴśŪ

řťĿşżŪőżŪŀŨŸŌŽŴţŻőĹŪśĺŮƔőŔżŪőśŨŌũŒŌũĿĹŝżŪş

ŸŌŽ ŴőůƓťĿŀŪĹŏŬŠŏŪĿţŝũĹŴœŻőŒşĹ řŭŶťĹŪŢ

ĺŮƔőŏŌŢťŒŴœŽŪţřŪŚ 89 ŒŪŏ 

 
 

 

 

C
P

N
 

 
 

 
 

Support  3.36   16.80 

Resistance 3.54   17.50 

Stop loss  3.28   16.50 

 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪ Breakout ĺŮƔőŏƁŪ High ŷţřżĺťĿ

śťŒ ŌŽŪőŒő Upside ŚũĿŴœŬŌťŚűż ŀŮĿ

ļŪŌĹŪśŋƀĹŪśœśũŒōũşĺŮƔőōżť ŶŌŚřŭŴœŽŪţřŪŚ

ŎũŌŸœŏŭƓ 3.54 ŒŪŏ 
 

 

 

 

Q
H
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Swing Trading 

 
 

Support  26 

Resistance 27.75 

Stop loss  25.25 

 
ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪťŚűżŷőłżşĿŚżťōũşŷőŵőşŶőŽřĺŪĺŮƔő 

ŝżŪŢŰŌŴśŬƓřŴţŻőŵśĿŃůƔťĹŝũŒŴĺŽŪřŪ ţŝũĿŝĿŴĺŽŪ

ŷĹŝŽŵőşśũŒŴŢŽőļżŪŴŁŝŭƓŚ 20 şũő œśŨŴřŬőřŭ

ŶťĹŪŢŸŌŽŴţŻőĹŪśĺŮƔőŏŌŢťŒ High ŴŌŬřŏŭƓ 

27.75 ŒŪŏ ŵŝŨřŭŝŰŽőŏƁŪ High ŷţřż 
 

 

B
C

P
G

 

Support  4.26   10.40 

Resistance 4.60/4.70   11.40 

Stop loss  4.20   10.00 

 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŚżťōũşŝĿřŪŏŌŢťŒŵőşśũŒĺťĿŴŢŽő 

Uptrend Line řťĿŴœŻőŀũĿţşŨŴĺŽŪŃůƔťŏŭƓŌŭ 

śŪļŪřŭŶťĹŪŢŏŭƓŀŨŴĹŬŌĹŪśśŭŒŪşőƀĹŝũŒ ŴŖůƓť

ĺŮƔőŏŌŢťŒ High ŴŌŬřŏŭƓ 4.70 ŒŪŏťŭĹļśũƔĿ 
 

 

 

 

C
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

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

ōŽőŏŰőĹŪśŏƁŪ SBL ŴřůƓťŠŰĹśƀŏŭƓŔżŪőřŪ ōŽőŏŰőłżşĿ 
18.70-19 ŒŪŏ śťŃůƔťļůőŏŭƓŵőşśũŒ 18.20 ŒŪŏŴœŻőŌżŪő
ŵśĹ 

ļŪŌşżŪśŪļŪŀŨōŬŌĹśťŒŒőśťŒŵĹşżĿĺŮƔőŏŭƓ 19.50 
ŒŪŏōżťŴőůƓťĿ 

   
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ESSO 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŏƁŪ SBL ŸœŴřůƓťşũőŠŰĹśƀŏŭƓŔżŪőřŪ ţŝũĿŀŪĹŸřż

ŔżŪő 19.30 ŒŪŏ śťŃůƔťļůő 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
18.20 18.00 18.20 18.00 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available for 

borrowing (Share)  

ESSO 9,700 

(ĺŽťřűŝ ŋ ŴşŝŪ 9.00 ő. ĺťĿşũőĹżťőţőŽŪ) 

 

 

 

 

 

 

 

 

 

ŔżŪőŵőşōŽŪő 19.50 ŒŪŏ ōũŌĺŪŌŏŰőŏũőŏŭ 

 

 

 

 

 

 

 
 

ŴŏŭŚŒśŪļŪşũőĹżťőţőŽŪ 

Close Price %Change 

18.70 ŒŪŏ - 

(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 Volatility  58.00% 

Underlying  TKN Delta  10.25% 

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 -43.32% OTM outstanding (18-
Jan-2018)  

52,630,500 

 
 

 
 

TKN : TKN24C1803A 

C 

ŴœŬŌŒşĹ 

 
 

ŢũŅŅŪŋ Bullish divergence ŚũĿŸřżŎűĹŝŒŝŽŪĿ (ĹũŒ RSI) ŏƁŪŷţŽ

ŷőłżşĿőŭƔŚũĿřŭŝŰŽőŏŭƓŀŨŸŌŽŴţŻőĹŪśŌŭŌōũşĹŝũŒĺťĿśŪļŪ ļĿŴœŽŪţřŪŚŴŌŬřŏŭƓ 

21.30 ŵŝŨŴœŽŪţřŪŚţŝũĹŏŭƓ 22 ŒŪŏ  

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
20 19 21.30 22 

 

 

 
Underlying Bid*  DW Bid Price(THB) *  

22-Jan-2018 23-Jan-2018 24-Jan-2018 25-Jan-2018 26-Jan-2018 

20.90 0.07 0.07 0.07 0.06 0.06 

20.80 0.07 0.06 0.06 0.06 0.06 

20.70 0.06 0.06 0.06 0.06 0.06 

20.60 0.06 0.06 0.06 0.06 0.05 

20.50 0.06 0.06 0.05 0.05 0.05 

20.40 0.06 0.05 0.05 0.05 0.05 

20.30 0.05 0.05 0.05 0.05 0.05 

20.20 0.05 0.05 0.05 0.05 0.04 

20.10 0.05 0.05 0.04 0.04 0.04 

 

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 DDD 113 +6.60 110/107 116/120 Uptrend ŏƁŪ All time high ōżťŴőůƓťĿ 

2 IHL 12.40 +5.98 12/11.70 12.70/13.10 Uptrend ĺŮƔőřŪŚůőśŨŌũŒ 12 ŒŪŏ ōťĹŚƁƔŪŘŪŖĺŪĺŮƔő 

3 HTC 21.80 +5.83 21.10/20.50 23/24 Uptrend ŔżŪőŵőşōŽŪő 21 ŒŪŏĺŮƔőřŪŸŌŽ Upside ŴœŬŌĹşŽŪĿ 

4 AH 32.50 +5.69 31.50/30.50 33.20/36 Sideway Bullish engulfing řŭŝŰŽőĹŝũŒōũş 

5 PRINC 6.10 +5.17 6/5.60 6.70/7 Uptrend ŶřŴřőōũřĹŪśĺŮƔőśťŒŢũƔőŵĺŻĿŵĹśżĿ 
 

5 TOP MAINBROAD LOSER 

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

1 BANPU 21 -7.08 20.50/19.90 21.50/22 Uptrend śťŌűśťŒĹŪśŖũĹōũş ţŪĹŸřżţŝŰŌ 20.50 ŒŪŏ ŚũĿŌűŌŭ 

2 AYUD 34.50 -4.17 34/33 35.50/37 Sideway ōŽťĿŚůő 34 ŒŪŏŷţŽŸŌŽ řŬŁŨőũƔőŀŨŌŮĿŘŪŖŝŒŏũőŏŭ 

3 EPCO 4.84 -3.20 4.74/4.60 5/5.20 Downtrend ţŪ Low ŷţřżōżťŴőůƓťĿ 

4 SYNTEC 5.60 -2.61 5.50/5.30 5.70/5.85 Sideway Down ĹŝũŒřŪŴœŻő Sideway Down 

5 CSL 7.60 -2.56 7.5/7 7.70/7.80 Sideway Down ŴĹŬŌŵśĿĺŪŚŴœŻőşũőŵśĹ řŭļşŪřŴŢŭƓŚĿĹŪśŖũĹōũş 

 
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  63.00 62.60 

Resistance 64.00 64.50 
 
 
 

ŀŪĹŘŪŖśŪŚşũő śŪļŪőƁƔŪřũőŚżťōũşŝĿřŪŴŝŻĹőŽťŚ ŵōżřŭŵśĿŃůƔťĹŝũŒŏŭƓŵőşśũŒ

ŒśŬŴşŋ 63 ŌťŝŝŪśƀŷőłżşĿŏŽŪŚłũƓşŶřĿĹŪśŃůƔťĺŪŚ ŵőşŶőŽřţŝũĹŚũĿœśŨŴřŬőŴœŻőĺŪ

ĺŮƔő ŵōżŚũĿřŭļşŪřŴŢŭƓŚĿŏŭƓŚżťōũşřŪŖũĹŏŭƓŴŢŽő Moving Average 20 şũőĹżťő  

 

 

 

WTI Oil  

 

řŭŶťĹŪŢŖũĹōũşřŪŏŭƓŵőşśũŒĺťĿŴŢŽő Moving Average  

 

 

Copper 

 
 

 

 Level 1 Level 2  

Support  3.14 3.10 

Resistance 3.20 3.24 
 
 
 
 
śŪļŪŏťĿŵŌĿŚũĿŖũĹōũşťŚűżŷőĹśťŒĺťĿśűœŵŒŒ Bull Flag ĹśŋŭŀŨĹŝũŒŴœŻőĺŪ

ĺŮƔőŸŌŽťŭĹļśũƔĿ ōŽťĿŴţŻőĹŪś Breakout ŔżŪőŵőşōŽŪőĹśťŒŒőŏŭƓ 3.24 ŌťŝŝŪśƀŷţŽ

ŸŌŽĹżťő 

 

 

 

ŚũĿťŚűżŷőĹśťŒ Bull Flag  
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Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  4116 3985 131 7220 

Foreign  2186 1092 1094 -28819 

Local 4337 5562 -1225 21599 

 
 

ŗťśƀřōũşśűœŵŒŒ Symmetrical Triangle  

 

 

 

ŀŪĹŘŪŖ 60 őŪŏŭ śŪļŪŏťĿļƁŪŗťśƀřōũşśűœŵŒŒ 

Symmetrical Triangle ĹŪś Breakout ťťĹŀŪĹ

śűœŵŒŒŌũĿĹŝżŪşŀŨŴœŻőōũşĹƁŪţőŌŏŬŠŏŪĿĺťĿśŪļŪŏťĿļƁŪ

ŷőŢũœŌŪţƀőŭƔ ţŪĹ Breakout ŔżŪőŵőşōŽŪőŏŭƓ 1335 

ŌťŝŝŪśƀŀŨŴœŻőŢũŅŅŪŋŒşĹ   

 

 

 ¶ śťŴœŬŌ Long ţŪĹśŪļŪ Breakout ŔżŪőŵőşōŽŪőŏŭƓ 

1335 ŌťŝŝŪśƀĺŮƔőŸœŸŌŽ ŶŌŚřŭŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸśŏŭƓ 

1345 ŌťŝŝŪśƀ ŵŝŨřŭŀŰŌōũŌĺŪŌŏŰőŏŭƓ 1325 ŌťŝŝŪśƀ 

 

 

 

 
19 ř.ļ. 2018 

ĹťĿŏŰő SPDR ŴŖŬƓřĹŪśŎůťļśťĿŏťĿļƁŪ 5.91 
ōũő ŢűżśŨŌũŒ 846.67 ōũő 

 
 
 
 
 

 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1330 1325 1337 1345 

 

 

 

 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GFG18 
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USD Futures 

 
 

 

řŭŴœŽŪţřŪŚĹŪśťżťőļżŪśťŏŌŢťŒłżşĿ 

32-32.20 ŒŪŏ/ŌťŝŝŪśƀŢţśũň 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ļżŪŴĿŬőŒŪŏŴśŬƓřĹŝũŒřŪťżťőļżŪ ŵřŽşżŪŏŬŠŏŪĿţŝũĹŚũĿ
ŏśĿōũş Sideway łżşĿ 31.80-32 ŒŪŏ/ŌťŝŝŪśƀŢţśũň ŵōż
ŚũĿœśŨŴřŬőŀŨŴśŬƓřśŨŚŨťżťőļżŪŴĺŽŪţŪ 32-32.20 ŒŪŏ/
ŌťŝŝŪśƀŢţśũň ţŝũĿŀŪĹĹżťőţőŽŪŏƁŪśŨŌũŒŵĺŻĿļżŪŢűĿŢŰŌŷő
śťŒ 3 œŭ 5 ŴŌůťő ŋ śŨŌũŒ 31.79 ŒŪŏ/ŌťŝŝŪśƀŢţśũň  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

¶ ŖťśƀōŎůť Trading Long  ťŽŪĿťŬĿļżŪŴĿŬőŒŪŏŵĺŻĿļżŪ 

31.80-31.90 ŒŪŏ/ŌťŝŝŪśƀŢţśũň śťśťŒťżťőļżŪŏƁŪ

ĹƁŪŸśŏŭƓŵőş 32-32.20 ŒŪŏ/ŌťŝŝŪśƀŢţśũň ĹśŋŭŵĺŻĿ

ļżŪřŪĹĹşżŪ 31.60 ŒŪŏ/ŌťŝŝŪśƀŢţśũň ōũŌĺŪŌŏŰő

ŏũőŏŭ 

 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDH18 (Trading Long)  

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
31.85** 31.70 31.98* 32.10** 
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Market Summary & Theoretical Price 

SET50 Index Futures  

Series Settle  Change 
Vol.  

Contracts  Change OI Change 
Days to 
Delivery  

Theoretical  Div. 
Yield  

Fund 
Rate Basis 

Premium  
Discount  Theoreti cal Lower  Upper  

S50F18 1186.7 4.4 25 -6 144 -10 8 1183.96 1183.77 1185.39 0.00 0.02 3.10 2.74 

S50G18 1185.7 4.5 3 0 28 0 36 1185.34 1184.47 1191.76 0.00 0.02 2.10 0.36 

S50H18 1183.7 4.0 181419 -1024 307182 8257 67 1182.90 1181.28 1194.85 0.02 0.02 0.10 0.80 

S50M18 1180.0 3.7 14028 2474 17286 1752 157 1172.50 1168.68 1200.50 0.04 0.02 -3.60 7.50 

S50U18 1178.7 3.5 1165 -81 6422 18 248 1148.94 1142.91 1193.17 0.06 0.02 -4.90 29.76 

S50Z18 1182.5 3.4 427 -29 1649 66 339 1103.68 1095.44 1164.14 0.09 0.02 -1.10 78.82 

Gold Futures  

Series Settle  Change 
Vol. 

Contracts  
Change OI Change 

Days to 
Delivery  

Theoretical  Premium / 
Discount  

Risk Free Rate 
Theoretical  Lower  Upper  

GFG18 20250 60 6 -45 2273 -54 36 20243 20228 20353 7.03 0.02 

GFJ18 20310 80 3 -37 1031 -34 95 20292 20253 20581 18.02 0.02 

GFM18 20350 60 13 -16 266 15 157 20343 20278 20822 6.52 0.02 

USD Futures  

Series Settle  Change Days to Delivery  Theoretical  Basis 

USDF18 32.64 0.00 8 31.90 0.76 

USDG18 31.90 -0.03 36 31.97 0.02 

USDH18 31.80 -0.12 66 32.05 -0.08 

USDM18 31.83 -0.09 157 32.28 -0.05 
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