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CHART INSIGHT BY FINANSIA SYRUS
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Chart Insight by FSS JUly 23,2018
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B® SET50 Index Futures
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=8 SETS50 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
wWhnsnoasvindnls : -
. P 1100 25 215 35
0 L A 7 i e e A ANANNU (LHDKUADNY) : -
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 75.00 14.00 36 389 78.32 -3.32 1100.00 0.00 0.00% 13.60
c
-§ S50U18C1050 54.00 12.30 72 992 53.32 0.68 1104.00 0.00 0.00% 19.63
8’ S50U18C1075 37.60 1040 1185 4265 28.32 9.28 1112.60 0.01 9.55% 22.46
E S50U18C1100 21.50 5.50 956 3,406 3.32 18.18 1121.50 0.02 9.65% 28.92
S50U18C1125 11.50 3.00 943 2,245 0.00 11.50 1136.50 0.03 10.20% 34.47
S50U18P1025 6.30 -3.50 775 2321 0.00 6.30 1018.70 -0.08 17.41% -25.27
§ S50U18P1050 10.80 -5.50 833 2540 0.00 10.80 1039.20 -0.06 16.96% -22.99
3‘ S50U18P1075 18.10 -7.80 883 4,247 0.00 18.10 1056.90 -0.04 16.83% -20.22
é S50U18P1100 28.20 -11.30 319 1,593 0.00 28.20 1071.80 -0.03 16.64% -17.74
S50U18P1125 43.50 -13.30 160 879 21.68 21.82 1081.50 -0.02 17.56% -14.54
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P> SECTOR OUTLOOK

Energy & Utilities
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INDORAMA VENTURE: UBLIC CDMPANY LIMITED 4 hours
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Momentum Trading
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Swing Trading

TMB BANK PUBLIC COMPANY LIMITED
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SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED
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DW

BANPU: BANP24C1812A

BANPU PUBLIC COMPANY LIMITED daily
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s1min Higher High 1 20.90 wsanvia Higher Low dsafiu
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unliuamasuifuaufiosadasinin 20.00 v

AouMNToNALNNLAN

Insdwii 02-658-9915

$17.000 M1579571AN Email: dw@fnsyrus.com
:1_8 _23 Mg_r 0709131519212327 Apr 05101218202426 May 0709111517212325 Jun 0608121418202226 Jul 05091113171923252731 * Tilﬂ?nmﬁuﬂums-ﬁvammhq . .
Al eI 131519212527 Apr 05101218202426 May D709 111517212325 Jun DBGS121418202226 Wl G608 M3 Iems oot | e lduiouis Line: @dw24
market open winifu liisauahe market call
Name BANP24C1812A Implied Volatility ~ 48.00% Underlying Bid* DW Bd Price(THE) *
23-Jul-2018  24-Jul-2018  25-Jul-2018  26-Jul-2018  31-Jul-2018
H [o)
Underlying BANPU Delta 18.69% 2130 024 024 024 023 022
Type Call Listing Date 15-Jun-2018 21:20 023 023 023 023 022
21.10 023 022 022 022 021
Strike 28.940 Last Trading Date = 14-Dec-2018 T . - - - -
Conversion Ratio  2.65000 Expire 19-Dec-2018 20.90 021 021 021 02 019
Date(Maturity 20.80 0.21 0.20 0.20 0.20 0.19
Date)
20.70 020 020 0.19 0.19 0.18
Moneyness -38.47% OTM outstanding (22- 0 20 L e B ok O
Jul-2018) 20,50 0.19 0.18 0.18 0.18 0.17
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 ASIAN 7.30 +29.20 6.90/6.60 7.60/7.90 Sideway Up s1avin High Tl le whazaadusamztos
2 CM 4.96 +15.89 4.90/4.76 5.10/5.35 Sideway Up savin High Tl ls whazaadusamztios
3 ASAP 5.85 +7.34 5.65/5.35 5.95/6.30 Sideway Up svewin Higher High ledanmwduwduuin
4 TLUXE 6.15 +6.03 6.00/5.75 6.30/6.50 Sideway mnsaduniioudinas 6.40 azfamwiduuan
5 ERW 7.15 +5.93 7.00/6.95 7.25/7.45 Sideway Up suniduiniiuusu 7.45 siausswns

5 TOP MAINBROAD LOSER

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

1 TMB 2.24 -5.88 2.22/2.10 2.28/2.38 Sideway winsntasinnin 2.20 azila Downside

2 OCEAN 1.66 -3.49 1.56/1.46 1.70/1.80 Sideway wasaTashnin 1.56 @ueasio

3 AKR 1.11 -3.48 1.10/1.00 1.16/1.22  Sideway Down limsvasidu 200 udi 1.10 figusiuazndusassio
4 THE 342 -3.39 3.34/3.24 3.48/3.56 Sideway Up vinshluuwliinendu anansavuosazauls

5 SYNEX 13.30 -2.92 13.20/12.50 13.50/13.90 Sideway Down winsiAUasinnin 13.20 antla Downside

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidulraiduiuiiiunuussnineas tnamumsidanussainssiaduniey **
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Crude Oil (WTI) Crude Palm QOil
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N |1 , .
II,/ 1| ||]|1| ..||| Lll]
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(MDEX Crude Palm Oil (EOD)) daily
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’ Gold Futures

Spot Gold 60 mins

ANAS1IANDYANArgalaKA1 £1,265.00

$1,260.00

uuud 1237 aaaansy

A A NdadUM TN UNNUSUFIMzAUUD 1.285.00

gruusnii 1230 soaans difwunosalUiivsina

£1,250.00
1237 soaad lasusnadliduuusuddsy

1245.00
ms1zn15uan 1237 aoaaswasnningTu
FUaAsunin vin s deusafiudianslunieau

1NN 1,235.00
. ﬁY' 1,232.63
W ! £1,230.00

1,240.00

,Hl“*vm**h‘ iy
duusinsrordu GFQ18 ﬁw‘h Wl l M*

4 /
. sattaanue Short # 1236 — 1240 aaaa1s Wlﬂ

wazfiithnunevina s 1230 soaans savianu Y -
Jul 07 09 10 11 12 13 1416 17 18 19 20 21 23 \

- 1,225.00

£ 1,220.00

$1,215.00

Aseinza 1241 aaaals © 208 B A ) Lk
([T LT (11787 g}T!
1230 1224 1237 1244
20 n.a. 2018 Contracts Long Short Net YTD
nasnu SPDR Asn1sfiomsasniosdn Institution 7085 5463 1622 -8638
Ivisesiu 798.13 diu Foreign 1279 1818 -539 -25006
Local 7087 8170 -1083 33644
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B USD Futures

= et Thai Baht Spot Rat 4h
ANRUUINUDIANARD A Sl SpotRae o,
y 5 © 33600
DAULN AN NN ANLNLNIZD D UM "m i
* S 33400
S oA - g y | ; l . 33 310
WA I uUIMLGeszrniegilusasdowny ' | i T a3000
= A a o o - ]
dunnvivinauunsy 33.19 - 33.30 un/maaa1s " . H I "W 23,000
. . I :
nndeysunas Bearish Divergence ‘ M ‘Y |
e oo . . 32.800
Tasannsalfisvnandnssaseg Tuuualituns W’H ” ”W
99UAN efi"qmwﬁ\mmaaxgﬂaué’wLﬁamt’fmmmLLG?N ‘ H , 32600
JuiAuszeiu 33.20 vwm/aeaanssnszasn “ ;32400
' 3220
F T ywx '
et : 32000
i ! A
mH S 31.800
Auzinszazdu USDU18 ' e
. . o £100.0000
« #@nuz Long dunui 33.35 vm/aeaans lata !
vinA s 33.45 uvn/eeaans lUisuusouudh f 50,0000
e wosmingsallleaniuz  Long % 33.25-33.30
un/moaans lasfdilvwunsvindlls a5z 6y 5 0
) ‘ May 24 2527 2930 Jun 050607 0810 12 13 14 1517 1920 21 2224 262728 Jul 0304 050608 10 11 12 1315 17 18 19 2022 2425|
33.40 U’\M/(ﬂaaa'\ﬁ LLagﬁamﬁmgﬂjmmuﬁ 33.17 © 2018 Bisnews AFE (Thaland) Limted wiw bisnews com
UIn/maaals uuISU uUEU
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Market Summary & Theoretical Price

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 1102.3 19.1 32 -17 1338 -3 3 1103.45 1103.38  1103.94 0.00 0.02 -1.02 -1.15
S50Q18 1094.1 14.6 136 -30 1072 -35 38 1105.03 1104.17  1111.35 0.00 0.02 -9.22 -10.93
S50U18 1094.3 17.6 166937 35446 228096 8023 66 1102.68 1101.19  1113.65 0.02 0.02 -9.02 -8.38
S50718 1095.5 17.4 11852 1557 18058 667 157 1092.97 1089.41  1119.08 0.04 0.02 -7.82 2.53
S50H19 1091.7 18.9 1980 1058 4688 298 248 1071.01 1065.39 1112.24 0.06 0.02 -11.62 20.69
S50M19 1083.5 18.5 1155 545 3390 264 339 1028.82 1021.14 1085.18 0.09 0.02 -19.82 54.68
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFQ18 19520 110 238 98 2887 67 38 19565 19550 19677 -44.99 0.02
GFV18 19580 100 112 28 956 -82 99 19614 19574 19905 -33.96 0.02
GFz18 19620 100 15 -7 288 8 157 19661 19598 20123 -40.52 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN18 33.35 -0.07 3 33.30 0.06
uSDQ18 33.40 -0.05 38 33.39 0.11
usbuU18 33.35 -0.07 66 33.47 0.06
usSDZz18 33.26 -0.07 157 33.71 -0.03
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