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e S50U18: The index is likely to outperform the SET. In this regard, it will continue to increase this

morning to test its first resistance of 1126.
e Momentum Trading : QH , PTTEP

e Swing Trading : SPALI, BEM
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. SET50 Index Futures
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Contracts Long Short Net YTD
Institution 36552 40736 -4184 18979
Foreign 34826 20797 14029 41317
Local 92038 101883 -9845 -60296
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Index likely to continue to increase this

morning to test resistance of 1126

On August 22, 2018, foreign investors registered
a net long position in the Index Futures, the third
straight day, by 14,029 contracts. Given that, their
cumulative position for May 2 - August 22 is a net long
of 31,643 contracts.

In the big picture, we maintain our

view that the index will recover. In this regard, there is a
chance it will touch its previous high of 1140-1143.
Intraday, there is a key resistance at 1130. Hence, a loss
along the way will serve as an opportunity to go long.

This morning, the index should move up to test
its resistance of 1126. However, it should not cross its
main resistance of 1130-1133 for today.

S50U18: (Swing Trading)

» For those without any position, go long when the
index decreases in the hourly picture to test supports of
1115-1116 and 1110.

« For the short bet placed at 1114-1116, we believe
investors have cut loss yesterday when the index ended
above 1118.
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Market Summary & Theoretical Price

SET50 Index Futures
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Series Settle Change Con‘1ltc:' tcts Change ol Change DD:l{;:; . Theoredical Y?:{d I;::: Basis ';';::;:;:
Theoretical Lower Upper
S50Q18 1123.3 3.0 87 -9 1098 51 7 1124.56 1124.40  1125.75 0.00 1.50% -1.04 -1.26
S50U18 1121.5 7.5 151291 165 246671 3578 35 1125.27 1124.46  1131.20 0.01 1.50% -2.84 -3.77
S50V18 1119.5 7.1 75 16 288 12 68 1126.10 112453  1137.62 0.01 1.50% -4.84 -6.60
S50718 1123.1 6.8 10476 -2192 30012 223 126 1127.17 1124.26  1148.52 0.01 1.50% -1.24 -4.07
S50H19 1119.5 6.9 1068 -113 5121 -158 217 1122.54 1117.52 1159.30 0.02 1.50% -4.84 -3.04
S50M19 1112.8 7.4 419 -12 4078 -17 308 1113.33 1106.22  1165.52 0.03 1.50% -11.54 -0.53
Gold Futures
Series Settle  Change CoXtc:- tcts Change ol Change [I;):l{::; . Theoretical PI;?:::::t/ Risk Free Rate
Theoretical Lower Upper
GFQ18 18630 50 46 -175 2250 -121 7 18581 18578 18600 49.31 1.50%
GFV18 18660 40 194 -40 1927 -30 68 18627 18601 18818 32.75 1.50%
GFzZ18 18710 30 147 106 1701 84 126 18672 18623 19024 38.47 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ18 32.72 -0.02 7 32.78 -0.05
USDuU18 32.74 0.04 35 32.86 -0.03
uUsbVv18 32.73 0.04 68 32.94 -0.04
uUsbz18 32.64 0.05 126 33.10 -0.13
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DISCLAIMER: This report has been prepared by Finansia Syrus Securities Public Company Limited (FSS). The information herein has been obtained from sources believed to be reliable and accurate; however FSS makes no
representation as to the accuracy and completeness of such information. Information and opinions expressed herein are subject to change without notice. FSS has no intention to solicit investors to buy or sell any security in
this report. In addition, FSS does not guarantee returns nor price of the securities described in the report nor accept any liability for any loss or damage of any kind arising out of the use of such information or opinions in this
report. Investors should study this report carefully in making investment decisions. All rights are reserved.

This report may not be reproduced, distributed or published by any person in any manner for any purpose without permission of FSS. Investment in securities has risks. Investors are advised to consider carefully before making
investment decisions.

Finansia Syrus Securities Public Company Limited may act as market maker and issuer of DWs. The company may prepare the research reports on those underlying securities. Investors should carefully read the details of the
derivative warrants in the prospectus before making investment decisions.
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