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ŵőşśũŒ    1737* 1735** 

ŵőşōŽŪő    1745** 1750* 

 

 

 

 

 

 

śťŒŴłŽŪŵĹşżĿťťĹĺŽŪĿ ŵőşōŽŪőōŬŌ 
1745-1750 ŀŰŌ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
 

 

 

 

 

ĹŪśŏŭƓŌũłőŭĺŮƔőřŪŷĹŝŽ 1750-

1755 ŀŰŌ ŢżĿŔŝŷţŽřŭŶťĹŪŢŴŔłŬŅŵśĿ

ĺŪŚ ŶŌŚśŨşũĿŢũŅŅŪŋŴōůťőŴłŬĿŝŒŷő

śŨŚŨŢũƔő ĹśŋŭŌũłőŭœŬŌōƁƓŪĹşżŪ 1740 ŀŰŌ 

(œŬŌśťŒşũőŏŭƓ 22 Ő.ļ. 17) ţŝũĿŀŪĹRSI 

ŴĹŬŌ Bearish Divergence śŨţşżŪĿ

śťŒĺŪĺŮƔő 

ĺŋŨŏŭƓśťŒŴłŽŪőŭƔœśŨŴřŬőŵĹşżĿ

ťťĹĺŽŪĿłżşĿ 1737-1745 ŀŰŌ ŶŌŚ

śŨŌũŒŴŢŭƓŚĿśŪŚ łř. ŀŨŴĹŬŌŴřůƓťţŝŰŌŵőş

śũŒ 1735 ŀŰŌ 
 
 

 

 

 

 

 

 

SET INDEX 

Technical Review:  

¶ S50Z17: ŴłŽŪŢũĿŴĹōŵőşŴœŬŌŏŭƓ 1130 ŀŰŌ ŸřżŔżŪő ŀŨŢŝũŒłŨŝťśŪŚ łř. ŷőłżşĿŵļŒź ĹŝũŒřŪŏŭƓ 1124-1126 ŀŰŌ  

¶ Momentum Trading : CPN , MEGA 

¶ Swing Trading : AU , CPF 
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SET50 Index Futures 

ŢũĿŴĹōłżşĿŴœŬŌśťŒŴłŽŪőŭƔ ŸřżŔżŪő 1130 ŀŰŌ 

ŴŢŭƓŚĿłŨŝťśŪŚ łř. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

22 Ő.ļ.  60 őũĹŝĿŏŰőōżŪĿłŪōŬĹŝũŒřŪ Short ŢŰŏŐŬ 

6,235 ŢũŅŅŪ (2 ō.ļ.-22 Ő.ļ. őũĹŝĿŏŰőōżŪĿłŪōŬřŭŚťŌ 

Short ŢŰŏŐŬŢŨŢřŴŖŬƓřĺŮƔőŴœŻő 73,348 ŢũŅŅŪ)  

ŠŰĹśƀŏŭƓŔżŪőřŪ Basis œŬŌ Premium 1..02 ŀŰŌ  

S50Z17 ŚũĿœŬŌĹśŨłŪĹŸřżŔżŪő 1130 ŀŰŌ ŚũĿŸřżŝŒ

ŝŽŪĿŶťĹŪŢŏŭƓŀŨŴĹŬŌŢũŅŅŪŋĹŪśłŨŝťōũş (Bearish 

Divergence) ĺŋŨŏŭƓśťŒŴłŽŪŚũĿōŬŌŵőşōŽŪő 1130 ŀŰŌ 

ĹŪśŴœŬŌŸřżŔżŪőŵőşőŭƔŚũĿśŨşũĿĹŪśłŨŝťŢũƔőź śŪŚ łř. 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ĹŝŚŰŏŐƀ S50Z17 (Trading  Short) 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
1124** 1120* 1128** 1130* 

 

 

 

 

 

 

 

 

 

 

 

¶ Ŏůť Trading Short ōŽőŏŰő 1122-1129 ŀŰŌ śťœŬŌ

ŏƁŪĹƁŪŸśłżşĿłŨŝťœśŨřŪŋ 5-7 ŀŰŌ ŵőŨŌűōŪřśŨŌũŒ

ōŽőŏŰőŏŭƓŎůťťŚűż ĹśŋŭœŬŌŴţőůť 1130 ŀŰŌōũŌĺŪŌŏŰő

ŏũőŏŭ 

¶ ŖťśƀōşżŪĿ śťŌű S50H18 ĹśŋŭŴœŬŌśťŒŴłŽŪŸřżŔżŪő 

1135 ŀŰŌ ŵőŨŴœŬŌ Trading Short  

 

 

 

 
 

Contracts  Long  Short  Net  YTD 

Institution  17144 14856 2288 84606 

Foreign  150455 156690 -6235 -174931 

Local 40683 36736 3947 90325 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ : Wait and See 

ĺŪŌŏŰőŢűĿŢŰŌ : - 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : - 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : - 

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : - 

 

 

 

ļƁŪŵőŨőƁŪ : Wait and See 

 

 

 

SET50 
Index  

Long  
S50Z17C1075 

Cost Profit/Loss  

975 -100 21.1 -21.1 

1000 -75 21.1 -21.1 

1025 -50 21.1 -21.1 

1050 -25 21.1 -21.1 

1075 0 21.1 -21.1 

1100 25 21.1 3.9 

1125 50 21.1 28.9 

1150 75 21.1 53.9 

1175 100 21.1 78.9 
 
 
 
 
 

  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

 S50Z17C1025 103.20 2.30 2.00 6349 103.48 -0.28 1128.20 0.00 0.00% 10.91 

S50Z17C1050 77.60 1.70 3.00 2813 78.48 -0.88 1127.60 0.00 0.00% 14.38 

S50Z17C1075 54.00 3.50 122.00 2813 53.48 0.52 1129.00 0.00 24.04% 20.04 

S50Z17C1100 29.40 3.30 360.00 2813 28.48 0.92 1129.40 0.00 16.48% 34.89 

S50Z17C1125 8.00 1.40 818.00 2813 3.48 4.52 1133.00 0.00 11.61% 83.56 
            

P
ut

 O
pt

io
n

 S50Z17P1025 0.10 -0.10 40.00 6899 0.00 0.10 1024.90 -0.09 33.60% -77.14 

S50Z17P1050 0.10 -0.20 2.00 3305 0.00 0.10 1049.90 -0.07 26.04% -97.45 

S50Z17P1075 0.10 -0.20 157.00 3305 0.00 0.10 1074.90 -0.05 18.42% -133.49 

S50Z17P1100 0.40 -0.10 304.00 3305 0.00 0.40 1099.60 -0.03 13.55% -148.72 

S50Z17P1125 3.60 -2.20 193.00 3305 0.00 3.60 1121.40 -0.01 9.80% -122.74 
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SECTOR OUTLOOK 

 
 

 Level 1  Level 2 

Support  24300 24100 

Resistance 24500 24700 
 
 
 
 
 
 
 
 

ŌũłőŭŢŪřŪśŎœŬŌŒşĹŸŌŽŴōŻřŵŏżĿŴŏŭŚő ŵŢŌĿŎŮĿŵśĿŃůƔťŏŭƓŚũĿ

ţőŪŵőżő ŴœŻőĹŪśŚůőŚũőŢũŅŅŪŋŴłŬĿŒşĹ řťĿĹŪśœśũŒōũş

ĺŮƔőōżť 

 

 

 

 

 

 

 

Energy 
 
 
 
 

 
 

 Level 1 Level 2 

Support  1435 1420 

Resistance 1460 1480 
 
 
 
 
 
 
 
 

ŌũłőŭŢŪřŪśŎ Breakout ŔżŪőŵőşōŽŪőŚżťŚŏŭƓ 1435 ŀŰŌ

ĺŮƔőřŪŸŌŽ ŴœŻőŢũŅŅŪŋŒşĹśŨŚŨŢũƔő řŭŶťĹŪŢĺŮƔőōżťōŪř 

Momentum  

 

 

 

 

Petrochemicals 
 
 
 

ŔżŪőŵőşōŽŪőřŪŸŌŽŴœŻőŢũŅŅŪŋŒşĹ 

 

 

 

 

ŚůőŚũőŢũŅŅŪŋŒşĹ 
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Top Most Active 

 
 Support 27.25 26.25 Resistance 28.75 30 
 

 
BGRIM (DAY): ĹŝũŒŴĺŽŪŢűżśťŒĹŪśœśũŒōũşĺŮƔőōżťōŪřŵőşŶőŽřŴŌŬřťŭĹļśũƔĿ řŭ
ŶťĹŪŢĺŮƔőŵōŨ 28.75 ŒŪŏ ŵŝŨŚũĿŢŪřŪśŎŝŰŽőĺŮƔőŔżŪőśŨŌũŒŌũĿĹŝżŪş 

 

Support 53 51.50 Resistance 55 57 
 

 
IVL (DAY): ŶřŴřőōũřĹŪśĺŮƔőŚũĿļĿŵĺŻĿŵĹśżĿ śŪļŪřŭŶťĹŪŢœśũŒōũşĺŮƔőōżťōŪř
ŵőşŶőŽřţŝũĹŴŖůƓťĺŮƔőŏƁŪ High ŷţřż 

 

 
 

Support 100 99 Resistance 103.50 106 
 

 
TOP (DAY): śťŌűŵőşśũŒŀŬōşŬŏŚŪŏŭƓŒśŬŴşŋ 100 ŒŪŏ ţŪĹŚũĿŚůőŸŌŽŀŨŴœŻőĹŪś
śũĹšŪŏŬŠŏŪĿŴłŬĿŒşĹŷőŘŪŖţŝũĹ ŴŖůƓťśťĹŝũŒĺŮƔőţŪŵőşōŽŪő 103.50/106 ŒŪŏ  

 

 
 

Support 230 227 Resistance 235 238 
 

 
KBANK (DAY):  ŘŪŖŶŌŚśşřśŪļŪŵĹşżĿōũşŷőĹśťŒ Uptrend channel ĹŪś
ŚżťōũşŷőĹśťŒŌũĿĹŝżŪş ŴśŪřťĿŴœŻőŀũĿţşŨĹŪśŴĺŽŪŃůƔťŏŭƓŌŭ 
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Momentum Trading 

Support  82.50 

Resistance 85.25/86 

Stop loss  81.50 

 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŵĹşżĿōũşŷőĹśťŒ Uptrend 

channel ŏũƔĿśťŒţŝũĹŵŝŨśťŒŢũƔőŏŬŠŏŪĿĺťĿ

śŪļŪŴœŻőŴłŬĿŒşĹ ŏƁŪŷţŽřŭŶťĹŪŢŢűĿŏŭƓŀŨŸŌŽ

ŴţŻőĹŪśŵĹşżĿōũşĺŮƔőōżť 
 

 

 

 

C
P

N
 

 
 

 
 

Support  43   16.80 

Resistance 46   17.50 

Stop loss  41   16.50 

 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŨŚŨŢũƔőţŪĹŔżŪőŵőşōŽŪőŏŭƓ 44 ŒŪŏŸŌŽŀŨ

ŚůőŚũőĹŪśĹŝũŒōũşśűœŵŒŒ V-Shape řŭ

ŶťĹŪŢŏŭƓŀŨŴĹŬŌ Momentum ŴłŬĿŒşĹĺŮƔő

ōżť ŴřůƓťŔżŪőŵőşōŽŪőŌũĿĹŝżŪşŸŌŽ 
 

 

 

 

M
E

G
A
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Swing Trading 

 
 

Support  12.30 

Resistance 13.50 

Stop loss  12 

 
ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŚżťōũşŷőŵōŨŵőşśũŒŴŢŽő Uptrend 

line řťĿ Downside śťŒŢũƔőŀƁŪĹũŌ śŪļŪřŭ

ŶťĹŪŢŌŭŌĹŝũŒŴŖůƓťĺŮƔőŏŌŢťŒŵőşōŽŪő 

13.50 ŒŪŏ 
 

 

A
U

 

Support  24.50   10.40 

Resistance 26.00   11.40 

Stop loss  24.00   10.00 

 
 
 
ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪ Breakout ŔżŪőŴŢŽő Downtrend 

Line ĺŮƔőřŪŸŌŽ ŏƁŪŷţŽřťĿşżŪśťŒĺŪŝĿŸŌŽŀŒ

ŝĿŵŝŽş ŵŝŨŀŨŴĺŽŪŢűżśťŒĺťĿĹŪśśŭŒŪşőƀĹŝũŒ 
 

 

 

 

C
P

F
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

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

 ōŽőŏŰőĹŪśŏƁŪ SBL ŴřůƓť 27 Ő.ļ. ŏŭƓŔżŪőřŪłżşĿ 

55.50-55.75 ŒŪŏ śťŃůƔťļůőŵőşśũŒŵśĹ 54.75 ŒŪŏ  

 œśŨŴřŬőĹŪśŗůƔőōũşŵŒŒ V-Shape ŀŒśťŒŏŭƓŵőş

ŌũĿĹŝżŪş ŴĺŽŪŢűżśťŒłŨŝť 

  

   
 

 
 
 
 
 
 
 
 
 
 
 
 
 

INTUCH 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

śťŃůƔťļůő ţŝũĿŠŰĹśƀŏŭƓŔżŪőřŪŸřżŔżŪő 56 ŒŪŏ  

ŵŝŨŏƁŪ SBL ŸœŵŝŽş 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
54.75 53.50 56.00 56.50 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available for 

borrowing (Share)  

INTUCH 1,706,600 

(ĺŽťřűŝ ŋ ŴşŝŪ 9.00 ő. ĺťĿşũőĹżťőţőŽŪ) 

 

 

 

 

 

 

 

 

 

ŏŨŝŰŵőşōŽŪő 56.50 ŒŪŏ ōũŌĺŪŌŏŰőŏũőŏŭ 
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DW 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř 

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

Line: @dw24 
 

 

Name SIRI24C1801A Expire Date(Maturity Date)  06-Feb-2018 

Underlying  SIRI Last Trading Date  31-Jan-2018 

Type Call Listing Date  24-Jul-2017 

Strike  2.694 Conversion Ratio  0.69310 

TimeDecay Per Day  -4.89% Effective Gearing  12.34 

Delta  11.87% Implied Volatility  54.00% 

 

 
 

SIRI : SIRI24C1801A 

C 

ŴœŬŌŒşĹ 

 
śŪļŪŚżťōũşŝĿřŪŷĹŝŽŵőşśũŒŴŢŽő Uptrend line ŷőŘŪŖŷţŅżťŭĹļśũƔĿ ŏƁŪ

ŷţŽřťĿşżŪ Downside ŷőĹŪśťżťőōũşŴśŬƓřŀƁŪĹũŌ śŪļŪřŭŶťĹŪŢŢűĿŏŭƓŀŨŌŭŌ

ĹŝũŒŷőśťŒŢũƔőőŭƔ  

řŭŵőşōŽŪőśťŏŌŢťŒ 2.24 / 2.30 ŒŪŏ 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
2.12 2.06 2.24 2.30 

 

mailto:dw@fnsyrus.com


 

 
 

Chart Insight  

10 | Page December 25, 2017 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

TOP GAINER AND LOSER 

5 TOP MAINBROAD  GAINER  

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

1 APCS 6.95 +9.45 6.80/6.35 7.10/7.50 Uptrend ŶřŴřőōũřĹŪśĺŮƔőĹƁŪŝũĿřŪ  

2 AMANAH 1.58 +7.48 1.53/1.47 1.65/1.70 Sideway Up ŵŏżĿŴŏŭŚőœŬŌŏŭƓ High ĺťĿşũő řŭŶťĹŪŢŵĹşżĿĺŮƔőōżť  

3 BFIT 39.50 +6.76 38.50/37 40.50/43.50 Uptrend ĺŮƔőōżťōŪřŵőşŶőŽřţŝũĹ 

4 BGRIM 28.25 +6.60 27.50/26.75 29.25/30 Uptrend śťŏŌŢťŒŵőşōŽŪő 29.25 ŒŪŏ řŭŝŰŽőŏƁŪ High ŷţřż 

5 MACO 2.00 +5.82 1.94/1.88 2.10/2.28 Uptrend ŴĹŬŌŘŪŖ Breakout ļŪŌœśũŒōũşĺŮƔőōżť 
 

5 TOP MAINBROAD LOSER 

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

1 ORI 19.50 -3.47 19.10/18.60 20/21 Sideway ťŚűżŷőłżşĿĹŪśŖũĹōũşœśũŒňŪő 

2 SVOA 1.96 -2.97 1.92/1.86 2/2.10 Sideway ōŽťĿśťŚůő 2 ŒŪŏ ŎŮĿŀŨŌŮĿŘŪŖŒşĹ 

3 TOP 101 -2.88 100/99 103.50/106 Uptrend ōśŪŒŷŌŏŭƓŚůő 100 ŒŪŏŸŌŽ ŝŰŽőŌŭŌĹŝũŒ 

4 EPG 11.30 -2.59 11/10.60 11.70/12.10 Sideway Sideway ŷőĹśťŒ 11-11.70 ŒŪŏ 

5 PCSGH 8.70 -2.25 8.55/8.40 8.90/9.20 Sideway ŖũĹōũşŢŨŢřĹƁŪŝũĿ ĹżťőĺŮƔőōżť 

 
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  58.00 57.70 

Resistance 58.60 59.00 
 

ōśŪŒŷŌŏŭƓśŪļŪőƁƔŪřũőŚũĿļĿŚůőŴţőůťŵőşśũŒĺťĿŴŢŽő Uptrend Line ŸŌŽŚũĿřťĿ

ļĿřŰřřťĿŴŌŬř ļůťĺŮƔőōżťŴŖůƓťŏŌŢťŒ High ŴŌŬřŒśŬŴşŋ 59 ŌťŝŝŪśƀ 

 

 

WTI Oil  

ļĿřŰřřťĿŴŌŬřļůťĹŪśŏŌŢťŒ High ŴŌŬř 

Copper 
 

 Level 1 Level 2 

Support  3.19 3.10 

Resistance 3.25 3.30 
 
 

śŪļŪŏťĿŵŌĿśŭŒŪşőƀĺŮƔőřŪŷőŝũĹšŋŨ V-Shape řŪŏŌŢťŒŵőşōŽŪőŴŌŬřŏŭƓ 

3.25 ŌťŝŝŪśƀŵŝŽş řťĿşżŪŀŨŚũĿŸřżŔżŪőŷőĹŪśŏŌŢťŒśťŒŵśĹ ŷţŽśŨşũĿŵśĿĺŪŚŏƁŪ

ĹƁŪŸś 

 

 

śŨşũĿŵśĿĺŪŚŏƁŪĹƁŪŸś 
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Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  2989 2279 710 13476 

Foreign  1605 517 1088 -40511 

Local 3212 5010 -1798 27035 

 
 

ŴœŝŭƓŚőŀŪĹ Downtrend ŴœŻő Sideway  

 

ŀŪĹŘŪŖśŪŚşũő śŪļŪŏťĿŗůƔőōũşĺŮƔőřŪŸŌŽŌŭ ŔżŪőŵőş

ōŽŪőŒśŬŴşŋ 1270 ŌťŝŝŪśƀŵŝŨœŬŌŚůőŴţőůťŸŌŽ ŏƁŪŷţŽŘŪŖ

ŏŪĿŴŏļőŬļŴœŝŭƓŚőŀŪĹ Downtrend ĹŝũŒřŪŴœŻő 

Sideway ťŭĹļśũƔĿ 

 

¶ ōŽőŏŰő Trading Short ŏŭƓŒśŬŴşŋ 1265 ŌťŝŝŪśƀ ōũŌ

ĺŪŌŏŰőŸœŵŝŽş ţŝũĿśŪļŪŔżŪőŵőşōŽŪőŏŭƓ 1270 

ŌťŝŝŪśƀ 

 

 

22 Ő.ļ. 2017 
ĹťĿŏŰő SPDR ŴŖŬƓřĹŪśŎůťļśťĿŏťĿļƁŪ 1.48 

ōũő ŢűżśŨŌũŒ 837.50 ōũő 
 
 
 

 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1270 1265 1278 1283 

 

 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GFZ17 (Trading Short)  
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USD Futures 

 
 
 

ŴśŬƓřŴţŻőŶťĹŪŢĹŝũŒřŪŵĺŻĿļżŪ ţŝũĿŀŪĹşŪőőŭƔōŬŌ

ŵőşťżťőļżŪŏŭƓōƁƓŪŝĿ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŴřůƓťşŪőļżŪŴĿŬőŒŪŏōŬŌťżťőļżŪŏŭƓ 32.80 ŒŪŏ/

ŌťŝŝŪśƀ řŭŶťĹŪŢŏŭƓŀŨĹŝũŒřŪŴśŬƓřśŨŚŨŵĺŻĿļżŪťŭĹśŨŝťĹ 

ŴœŽŪţřŪŚ 32.65 ŒŪŏ/ŌťŝŝŪśƀŢţśũň ŵŝŨ 32.50      

ŒŪŏ/ŌťŝŝŪśƀŢţśũň 

 

 

 

 

 

 

 

 

 

 

 

 

 

¶ ŖťśƀōşżŪĿśťĹƁŪţőŌŢŎŪőŨŷţřż 

 

 

 

 

 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDZ17 (Trading Short ) 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 

32.60** 32.50 32.75* 32.80** 
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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  Theoretical  Lower  Upper  

S50Z17 1129.5 4.0 87821 12831 240597 -29834 3 1128.61 1128.54 1129.12 0.00 0.02 1.02 0.89 

S50F18 1129.4 5.3 17 16 31 8 36 1130.14 1129.30 1136.26 0.00 0.02 0.92 -0.74 

S50G18 1129.3 6.3 6 6 12 6 64 1127.85 1126.36 1138.73 0.02 0.02 0.82 1.45 

S50H18 1131.2 4.5 70102 23469 162435 59897 95 1122.08 1119.87 1138.23 0.04 0.02 2.72 9.12 

S50M18 1129.4 4.4 661 -36 5476 63 185 1103.83 1099.54 1135.29 0.06 0.02 0.92 25.57 

S50U18 1126.0 4.0 345 -57 4516 8 276 1066.44 1060.04 1113.38 0.09 0.02 -2.48 59.56 

Gold Futures  

Series Settle  Change 
Vol. 

Contracts  
Change OI Change 

Days to 
Delivery  

Theoretical  Premium / 
Discount  

Risk Free Rate 
Theoretical  Lower  Upper  

GFZ17 19740 50 256 248 2815 145 3 19844 19843 19853 -104.31 0.02 

GFG18 19770 50 222 209 1754 191 64 19894 19868 20085 -124.05 0.02 

GFJ18 19790 50 183 73 910 -64 123 19942 19892 20310 -152.16 0.02 

USD Futures  

Series Settle  Change Days to Delivery  Theoretical  Basis 

USDZ17 32.69 0.01 3 32.76 -0.06 

USDF18 32.69 0.06 36 32.84 -0.06 

USDG18 32.66 -0.01 64 32.92 -0.09 

USDH18 32.64 0.00 94 33.00 -0.11 
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