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SET INDEX 

ŵőşśũŒ    1670**  1665* 

ŵőşōŽŪő    1680**  1684* 

 

 

 

 

 

 

şũőőŭƔŀƁŪĹũŌ Upside řŪĹĺŮƔő 

śťŒţŝũĹŴĺŽŪŢűżłżşĿļŝŪŚōũş 

 

 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

śťŒţŝũĹŷţŽśŨşũĿĹŪśļŝŪŚōũş 

ţŝũĿŀŪĹĺŚũŒŴĺŽŪŷĹŝŽŵőşōŽŪő 1690 ŀŰŌ 

(High ŴřůƓťşŪő 1686.81 ŀŰŌ) ŴőůƓťĿŀŪĹ 

Upside ŀƁŪĹũŌ ŢũĿŴĹōŵőşśũŒ 1665 ŀŰŌ 

(ŴŢŽőŢŭŴĺŭŚş) ţŝŰŌŀŨŴœŻőĹŪśŚůőŚũő

ŢũŅŅŪŋŝŒŷőłżşĿŢũƔő (ŵōżļśũƔĿőŭƔśťŒŖũĹ

ŴŖůƓťĺŮƔőōżť : řťĿŴœŻőŀũĿţşŨŃůƔť) 

şũőőŭƔŀƁŪĹũŌ Upside řŪĹĺŮƔő ōŬŌ 

1680-1684 ŀŰŌ ŢżşőĹśťŒŝżŪĿŴŒůƔťĿōŽő 

ŵőşśũŒ 1670 ŀŰŌőżŪŀŨśťĿśũŒĹŪśťżťő

ōũşśŪŚ łř. ŸŌŽ ĹżťőŀŨťżťőōũşŷőśŨŚŨ

ŎũŌŸœŴĺŽŪţŪŵőşśũŒ 1665 ŀŰŌ ŵŝŨřŭ

ŶťĹŪŢœśũŒŝĿōƁƓŪĹşżŪ 

 
 

 
 

 

 

 

Technical Review:  

¶ S50U18: şũőőŭƔśťŒŌŭŌŚũĿŀƁŪĹũŌŵőşōŽŪőłżşĿ 1105-1110 ŀŰŌ ĺŋŨŏŭƓśťŒţŝũĹŴĺŽŪŢűżłżşĿļŝŪŚōũş 

¶ Momentum Trading : WORK , HMPRO 

¶ Swing Trading : LPN , SPALI 

 

 

 

 

 

 
 

https://www.facebook.com/fnsyrus/
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SET50 Index Futures 

Contracts  Long  Short  Net  YTD 

Institution  38133 35361 2772 23449 

Foreign  29732 24686 5046 31824 

Local 91034 98852 -7818 -55273 

 
 
 

ŚũĿŀƁŪĹũŌ Upside ŸşŽŷő 

łżşĿŵőşōŽŪő1105-1110 ŀŰŌ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

24 Ĺ.ļ.  61 őũĹŝĿŏŰőōżŪĿłŪōŬ Long ŢŰŏŐŬ 
ōżťŴőůƓťĿ 5,046 ŢũŅŅŪ ŶŌŚŴœŻőĹŪśŴœŬŌŢŎŪőŨ Long 
ŒŪĿŢżşő (2 Ŗ.ļ. - 24 Ĺ.ļ. Long ŢŰŏŐŬŢŨŢř 96,555 
ŢũŅŅŪ) 
 ŴřůƓťşŪőŏŨŝŰŔżŪőłżşĿ 1100-1105 ŀŰŌ ŃŮƓĿşŪĿŸşŽşżŪ
ĹŪśŏŨŝŰŔżŪő ŀŨŌŮĿ Upside ŸœōżťŏŭƓŵőşōŽŪőŎũŌŸœ 1115 
ŀŰŌ ŵōżŀŨŖŒşżŪśŨŌũŒœŬŌŚũĿōƁƓŪĹşżŪ 1100-1105 ŀŰŌ ŢżĿŔŝ
ŷţŽşũőőŭƔőżŪŀŨŀƁŪĹũŌŵőşōŽŪőŸşŽŷőłżşĿŴŌŬřļůť 1105-1110 
ŀŰŌ łżşĿőŭƔŚũĿŴőŽőœŬŌśťŒŀŒŷőşũő ŴŖůƓťœŽťĿĹũőļşŪřŴŢŭƓŚĿłżşĿ
ōŬŌşũőţŚŰŌŚŪş 
 ĺŋŨŏŭƓśťŒţŝũĹ őżŪŀŨŴśŬƓřōŽőŴĺŽŪŢűżłżşĿļŝŪŚōũş 

 

   
 
 
 
 
 
 
 
 
 
 
 
 
 

¶ ŖťśƀōŎůť Short ōŽőŏŰőłżşĿ 1100-1105 ŀŰŌ ŴřůƓť

şŪőśťŒŒżŪŚŚżťŝĿŏŌŢťŒ 1095 ŀŰŌŸŌŽœŬŌŏƁŪĹƁŪŸś

ŢƁŪţśũŒśťŒŢũƔőŸœŵŝŽş ŢżşőŏŭƓŴţŝůťŴőŽőśťŒĹşŽŪĿśťœŬŌ

ŏŭƓ 1070-1080 ŀŰŌ ŏŨŝŰŵőşōŽŪő 1110 ŀŰŌōũŌ

ĺŪŌŏŰő 

¶ ŢżşőŏŭƓŴœŬŌ Long łżşĿŚżťŵōŨ 1093-1095 ŀŰŌ śŨŚŨ

ŌŭŌŢŝũŒśŪŚ łř. ŴĺŽŪţŪŵőşōŽŪő 1110 ŀŰŌŵőŨœŬŌŏƁŪ

ĹƁŪŸś ŵŝŨŴœŬŌ Short ĹŝũŒťŭĹśťŒ 
 

 
 
 ŵőşśũŒ ŵőşōŽŪő 

1094** 1088* 1105** 1110 
 

 

 

 

 

 

 

 

 

 

 

ĹŝŚŰŏŐƀ S50U18 (Swing Trade ) 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ :  - 

ĺŪŌŏŰőŢűĿŢŰŌ : - 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : - 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : - 

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : - 

 

 

 

 

 

 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪ : Wait and See 

 

 

 

 

 

 

 

 

 

 

SET50 
Index  

Long  
S50U18C1075 

Cost Profit/Loss  

975 -100 21.5 -21.5 

1000 -75 21.5 -21.5 

1025 -50 21.5 -21.5 

1050 -25 21.5 -21.5 

1075 0 21.5 -21.5 

1100 25 21.5 3.5 

1125 50 21.5 28.5 

1150 75 21.5 53.5 

1175 100 21.5 78.5 
 
 
 
 
 
 
 
 
 
 
 
 

  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

 S50U18C1025 80.00 -2.00 43 392 80.93 -0.93 1105.00 0.00 0.00% 13.22 

S50U18C1050 58.00 -1.00 36 955 55.93 2.07 1108.00 0.00 0.00% 18.83 

S50U18C1075 37.50 -2.80 479 3917 30.93 6.57 1112.50 0.01 8.11% 24.25 

S50U18C1100 23.50 -0.10 264 3,083 5.93 17.57 1123.50 0.02 10.11% 27.44 

S50U18C1125 12.90 -0.90 421 2,582 0.00 12.90 1137.90 0.03 10.62% 32.78 
            

P
ut

 O
pt

io
n

 S50U18P1025 6.00 -0.30 78 2310 0.00 6.00 1019.00 -0.08 17.73% -25.46 

S50U18P1050 9.60 0.00 423 2502 0.00 9.60 1040.40 -0.06 16.75% -24.16 

S50U18P1075 15.60 -0.90 515 4,443 0.00 15.60 1059.40 -0.04 16.08% -22.08 

S50U18P1100 25.80 1.10 248 1,819 0.00 25.80 1074.20 -0.03 16.19% -18.85 

S50U18P1125 41.50 0.70 73 910 19.07 22.43 1083.50 -0.02 17.51% -15.00 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support  95 92 

Resistance 97 100 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřŒśŬĹŪśśũŒŴţřŪĹżťŢśŽŪĿ śŪļŪĹƁŪŝũĿŢśŽŪĿ High 
ŷţřżťŚżŪĿōżťŴőůƓťĿ ŢũŅŅŪŋōżŪĿź ŒżĿłŭƔŸœŷőŏŪĿŒşĹ 
ŴœŽŪţřŪŚţŝũĹŎũŌŸœŏŭƓ 100 ŀŰŌ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Construction Services 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŶřŴřőōũřĹŪśĺŮƔőŵĺŻĿŵĹśżĿ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Tourism & Leisure 
 
 
 
 
 
 
 
 
 
 
 

 Level 1 Level 2 

Support  674 668.50 

Resistance 683 686.50 

   
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŪśŏżťĿŴŏŭƓŚşŵŝŨŢũőŏőŪĹŪś Upside ŴśŬƓřŀƁŪĹũŌ 

ŌũłőŭłőŵőşōŽŪő 683 ŀŰŌ (ŴŢŽő Downtrend line) śŨşũĿ

ĹŪśŚżťōũşśŨŚŨŢũƔő 

 

 

 

 

řŭļşŪřŴŢŭƓŚĿĹŪśťżťőōũş 
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Top Most Active 

 
 Support 64.50 63 Resistance 66.50 67 
 

 

 

 

AOT (DAY): ŷĹŝŽŵőşōŽŪőŢƁŪļũŅ 66.50-67 ŒŪŏ śŨşũĿŵśĿĺŪŚŷőŒśŬŴşŋ
ŌũĿĹŝżŪş  

 

 

 

Support 2.20 2.16 Resistance 2.30 2.38 
 

 

 

 

TMB (DAY): ŘŪŖśŪŚ 240 őŪŏŭ Stochastic ŴŢŽő %K ĹƁŪŝũĿōũŌŴŢŽő %D ĺŮƔő řŭ
ŶťĹŪŢŸŌŽŴţŻőśŪļŪŴĺŽŪŢűżśťŒ Technical Rebound 

 

 
 

Support 58.75 57.50 Resistance 60 60.75 
 

 

 

 

IVL (DAY): ŵŏżĿŴŏŭŚőŴĹŬŌśűœŵŒŒ Evening star ŷőŏŪĿŴŏļőŬļŴœŻőŢũŅŅŪŋ
ĹŪśŖũĹōũşœśũŒňŪő 

 

 

 

 

 
 

Support 205 200 Resistance 210 213 
 

 

 

KBANK (DAY): ĹŪśŚżťśťŒőŭƔŸřżļşśţŝŰŌśŨŌũŒ 205 ŒŪŏ ŴŖůƓťśũĹšŪŵőşŶőŽřŴłŬĿ
ŒşĹĺťĿśŪļŪŴťŪŸşŽ 
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Momentum Trading 

Support  44.50 

Resistance 50.50 / 54 

Stop loss  41.50 

 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŏŨŝŰŴŢŽő Neck line ĺťĿśűœŵŒŒ 
Inverse Head & Shoulders ŴĹŬŌ
ŶřŴřőōũřŴłŬĿŒşĹ ŢŪřŪśŎşũŌŴœŽŪţřŪŚĹŪś
ĺŮƔőśťŒőŭƔŸŌŽŎŮĿśŨŌũŒ 54 ŒŪŏ 
 

 

 

 

 

 

 

 

W
O

R
K

 
  

 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŵĹşżĿťŚűżŷőĹśťŒ Inverse Head 
& Shoulders ŝŰŽőŔżŪőŒżŪŵőşōŽŪőŚżťŚ 
14.60 ŒŪŏ ĺŮƔőŏŌŢťŒ High ĹżťőţőŽŪ 
14.80-15 ŒŪŏ 
 
 

 

 

 

H
M

P
R

O 
 

 
 

Support  14.10 

Resistance 14.80-15 

Stop loss  13.90 
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Swing Trading 

 
 

Support  10.10 

Resistance 10.80 

Stop loss  9.95 

 
 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŝĿřŪŷĹŝŽŵőşśũŒŢƁŪļũŅ 10 ŒŪŏ 
řťĿřŭŶťĹŪŢŴĹŬŌ Technical Rebound ŷő
ŒśŬŴşŋőŭƔ ŴŖůƓťŌŭŌĹŝũŒŏŌŢťŒŴœŽŪţřŪŚ 
10.80 ŒŪŏ 
 
 

 

 

 

 

 

 

 

 

L
P

N
 

L
P

N 
  

Support  22.90 

Resistance 23.70-24 

Stop loss  22.80 

 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

ŸřżŏƁŪ Lower Low śŪļŪŚůőŏŭƓ 22.90 
ŒŪŏŸŌŽ ŴĺŽŪĺżŪŚ Double Bottoms řŭ
ŶťĹŪŢŴĹŬŌśťŒśŭŒŪşőƀŏŌŢťŒŵőşōŽŪő 
23.70 ŒŪŏ 
 
 

 

 

 

S
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

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

ŏŨŝŰŵőşōŽŪő 18 ŒŪŏōũŌĺŪŌŏŰő 

 

 

 

 

 

 

GLOBAL 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available for 

borrowing (Share)  

GLOBAL 1,417,500 

(ĺŽťřűŝ ŋ ŴşŝŪ 9.00 ő. ĺťĿşũőĹżťőţőŽŪ) 

 

 

 

 

 

 

 

 

 

ŚũĿśťŃůƔťļůő śťŒţŝũĹőżŪŀŨŚũĿŸřżŀŒśťŒłŨŝť 
ţŝũĿŀŪĹśŪļŪŸřżŏƁŪ Higher High ŔżŪő 17.70 ŒŪŏ 
ŴŢŭƓŚĿŴĹŬŌ Double Tops ŌŮĿłŨŝťōũşśŨŚŨŢũƔő 

ŁŨőũƔőŏŭƓŴţŝůťśťŃůƔťļůőŷőłżşĿ 16.80-17.00 ŒŪŏ 
  
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ōŽőŏŰőĹŪśŏƁŪ SBL łżşĿ 17.20-17.40 ŒŪŏ 

śťŃůƔťļůő 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
17.00 16.80 17.70 17.90 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŴŏŭŚŒśŪļŪşũőĹżťőţőŽŪ 

Close Price %Change 

17.30 -1.14% 

(ĺŽťřűŝ ŋ ŴşŝŪ 17.00 ő. ĺťĿşũőĹżťőţőŽŪ) 
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DW 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř 

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

Line: @dw24 
 

ōŪśŪĿśŪļŪ 
* ōŪśŪĿśŪļŪŷłŽŴœśŭŚŒŴŏŭŚŒŷőĹŪśŃůƔťĺŪŚłżşĿ 
market open ŴŏżŪőũƔő ŸřżśşřłżşĿ market call  

Name TKN24C1811A Implied Vola tility  64.00% 

Underlying  TKN Delta  30.54% 

Type Call Listing Date  10-May-2018 

Strike  20.280 Last Trading Date  30-Nov-2018 

Conversion Ratio  3.97000 Expire 
Date(Maturity 
Date)  

06-Dec-2018 

Moneyness -31.69% OTM outstanding (24 -
Jul-2018) 

2,840,000 

 
 
 
 

 
 

TKN: TKN24C1811A 

 

C 

ŴœŬŌŒşĹ 

 
 
 
 

 ĹŝũŒřŪŚůőŏŭƓŵőşśũŒŏŭƓśŨŌũŒ 14.80 ŸŌŽťŭĹļśũƔĿţŝũĿŀŪĹţŝŰŌŝĿŸœ ŖśŽťř

Volume ŏŭƓŢűĿĺŮƔő œśŨŴřŬőŴĺŽŪśťŒĺťĿĹŪśśŭŒŪşőƀŢŪřŪśŎţŪŀũĿţşŨŴŝżőśťŒŸŌŽ 

ŶŌŚřŭŀŰŌōũŌĺŪŌŏŰőŴřůƓťśŪļŪōƁƓŪĹşżŪśŨŌũŒ 14.30 ťŭĹśŨŝťĹ 

  

 

ŵőşśũŒ ŵőşōŽŪő 
14.80 14.50 16.10 16.50 

 

 

 

 

 
Underlying Bid*  DW Bid Price(THB) *  

25-Jul-2018 26-Jul-2018 31-Jul-2018 01-Aug -2018 02-Aug -2018 

15.80 0.27 0.27 0.26 0.25 0.25 

15.70 0.26 0.26 0.25 0.25 0.24 

15.60 0.25 0.25 0.24 0.24 0.24 

15.50 0.25 0.24 0.23 0.23 0.23 

15.40 0.24 0.24 0.23 0.22 0.22 

15.30 0.23 0.23 0.22 0.22 0.21 

15.20 0.22 0.22 0.21 0.21 0.21 

15.10 0.22 0.21 0.20 0.20 0.20 

15.00 0.21 0.21 0.20 0.19 0.19 

 
 
 

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 PK 4.04 +22.42 3.90/3.76 4.20/4.50 Sideway Up śŪļŪŸřżļşśţŝŰŌ 4.04 ŴŖůƓťśũĹšŪŘŪŖŒşĹ  

2 CPR 5.20 +17.86 5.10/4.98 5.30/5.55 Sideway Up śŭŒŪşőƀōŬŌŴŢŽő 200 şũő ŏŭƓ 5.55 ŒŪŏ 

3 SAWAD 37.50 +6.38 36.00/35.25 38.50/39.50 Sideway Up 
Stochastic Overbought śŨşũĿōŬŌŵőşōŽŪőŏŭƓ 39.50

ŒŪŏ 

4 ESSO 14.30 +5.93 13.70/13.20 14.50/15.00 Sideway Up Stochastic Overbought śŨŚŨŢũƔőśŨşũĿĹŪśŖũĹōũş 

5 WORK 46.00 +5.75 44.50/43.50 50.50/54 Sideway Up ţŪĹŚůőŴţőůťŵőşōŽŪőŵśĹ 46.25 ŒŪŏŸŌŽ ŌŮĿŘŪŖŴœŻőŒşĹ 
 

5 TOP MAINBROAD LOSER 

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

1 KTC 28.00 -12.50 26.75/25.75 29.50/30.50 Sideway Down śŪļŪŏƁŪ Lower High ŀŒśťŒĺŪĺŮƔő 

2 CM 4.66 -4.51 4.50/4.30 4.80/4.96 Sideway Down śťŌűŏŭƓňŪő 4.30 ŒŪŏ řŭŶťĹŪŢŴŌŽĿ 

3 LPN 10.20 -3.77 10.10/9.70 10.40/10.80 Sideway  śŪļŪŖũĹōũşťťĹŌŽŪőĺŽŪĿ 

4 LST 5.20 -3.70 5.10/4.94 5.30/5.45 Sideway Up ţŪĹţŝŰŌ 9.70 ŒŪŏ ŴŢŭƓŚĿŝĿōżť 

5 BFIT 28.00 -3.45 27.25/26.25 29.25/30.00 Sideway Up śŪļŪŖũĹōũşťťĹŌŽŪőĺŽŪĿ 

 
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 

Crude Oil (WTI) 

 

Shipping Index 
 

 

 

 

 

 

 

 

 
 

 

 Level 1 Level 2 

Support  67 64.40 

Resistance 70 72.50 

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪřũő WTI ŷőŘŪŖśŪŚ 240 őŪŏŭ śŪļŪŵĹşżĿōũş Sideway ťťĹ
ŌŽŪőĺŽŪĿ ŴţőůťňŪőŒśŬŴşŋ 67 ŴţśŭŚŅ ļŪŌŴœŻőĹŪśŢŨŢřĹƁŪŝũĿ ŴōśŭŚřŏŭƓŀŨ
œśũŒōũşĺŮƔőśťŒŷţřż 

 

 

 

ŢŨŢřĹƁŪŝũĿŴţőůťśŨŌũŒ 67 ŴţśŭŚŅ 

 

 

 

 

 

 Level 1 Level 2 

Support  1720 1660 

Resistance 1800 1820 

   

   
 
 
 
 
 
 
 
 
 
 

ŌũłőŭļżŪśŨşŪĿŴśůť ŏƁŪ New high ŷţřżōżťŴőůƓťĿ ŢűĿŢŰŌŷőśťŒĹşżŪ 4 œŭ         
ŶřŴřőōũřĹŪśĺŮƔőŵĺŻĿŵĹśżĿ řŭŵőşŶőŽřŏŭƓŀŨœśũŒōũşĺŮƔőōżť 

 

 

 

 

ŏƁŪ New high ŷőśťŒĹşżŪ 4 œŭ 

 

 

 

 

 

 
 



 

 
 

Chart Insight  

12 | Page July 25, 2018 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  5089 4639 450 -7413 

Foreign  411 3175 -2764 -28676 

Local 7059 4745 2314 36089 

 
 
 

ţŪĹśŪļŪŏťĿļƁŪŚůőŴţőůťśŨŌũŒ 1230 ŌťŝŝŪśƀ

ŸŌŽ ŀŨŴœŬŌ Upside ťŭĹļśũƔĿ 

 

 

 

 

 

 

 

ĹŪśťżťőļżŪĺťĿļżŪŴĿŬőŌťŝŝŪśƀłżşŚţőŰőśŪļŪ
ŏťĿļƁŪŸŌŽŒŽŪĿŷőśŨţşżŪĿşũő ŵōżśŪļŪŏťĿļƁŪŚũĿļĿŸśŽ
œũŀŀũŚŴŠśšĹŬŀŴĺŽŪřŪţőŰő 

ŘŪŖŏŪĿŴŏļőŬļŵřŽśŪļŪŏťĿļƁŪŚũĿļĿŴļŝůƓťőŸţşŸřż
ţŝŰŌĹśťŒŴŌŬřłżşĿ 1217 ð 1230 ŌťŝŝŪśƀ ŵōżśŪļŪ
ŏťĿļƁŪŴśŬƓřŏƁŪ Higher High œśŨŴřŬőţŪĹśŪļŪŏťĿŚůő
ŴţőůťśŨŌũŒ 1230 ŌťŝŝŪśƀŸŌŽŀŨŴœŬŌ Upside śŨŚŨŢũƔőŸŌŽ 

 

 

 

 

 

 

 

 

 

¶  ŖťśƀōşżŪĿŵőŨőƁŪ Wait and see 

 

 

 

 

 

 

 

 

 

 

 

24 Ĺ.ļ. 2018 
ĹťĿŏŰő SPDR ļĿĹŪśŎůťļśťĿŏťĿļƁŪ 

 ŸşŽŏŭƓśŨŌũŒ 802.55 ōũő 
 
 
 
 
 
 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GFQ18 

 

 

ŵőşśũŒ ŵőşōŽŪő 
1220 1215 1230 1236 
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USD Futures 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDU18 

 

 

 

 

 

 

 

 

 

 

 
 

ļżŪŴĿŬőŒŪŏťżťőļżŪőŽťŚĹşżŪŏŭƓļŪŌĹŪśŋƀ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

¶ ŖťśƀōşżŪĿśťĹƁŪţőŌŢŎŪőŨťŭĹŏŭ 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
33.30 33.25 33.40 33.45 

 

 

 

 

 

 

ŴłŽŪőŭƔļżŪŴĿŬőŒŪŏŵĺŻĿļżŪĹŝũŒřŪţŝũĿŀŪĹŏŭƓœśŨŴřŬőŸşŽ
ŀŨťżťőļżŪōƁƓŪĹşżŪśŨŌũŒ 33.50 ŒŪŏ/ŌťŝŝŪśƀ ŵŢŌĿŎŮĿşżŪ
ťũōśŪŴśżĿŌŽŪőťżťőļżŪōƁƓŪĹşżŪŏŭƓļŪŌĹŪśŋƀ  

śťŒĹŪśŵĺŻĿļżŪĺťĿļżŪŴĿŬőŒŪŏŸřżŢűĿĹşżŪśŨŌũŒ 
33.20 ŒŪŏ/ŌťŝŝŪśƀ ŘŪŖĺťĿŏŬŠŏŪĿĹŪśťżťőļżŪŚũĿļĿťŚűż 
œśŨŴřŬőĹŪśŵĺŻĿļżŪŷőŴłŽŪőŭƔŴœŻőĹŪśŖũĹōũşťťĹŌŽŪőĺŽŪĿŴŖůƓť
ŢŨŢřĹƁŪŝũĿ 
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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  

S50N18 1104.7 -2.6 99 -208 1028 -30 1 1105.97 1105.95 1106.14 0.00 0.02 -1.23 -1.27 

S50Q18 1103.2 1.3 14 -201 999 -7 36 1107.56 1106.74 1113.56 0.00 0.02 -2.73 -4.36 

S50U18 1097.8 -0.7 146949 16765 225261 4798 64 1105.31 1103.86 1115.97 0.02 0.02 -8.13 -7.51 

S50Z18 1099.3 -0.6 10054 2046 18864 384 155 1095.69 1092.17 1121.52 0.04 0.02 -6.63 3.61 

S50H19 1094.9 -1.3 1136 -217 4425 -225 246 1073.80 1068.21 1114.80 0.06 0.02 -11.03 21.10 

S50M19 1086.7 -0.5 647 54 3361 -47 337 1031.70 1024.04 1087.86 0.09 0.02 -19.23 55.00 

Gold Futures  

Series Settle  Change 
Vol. 

Contracts  
Change OI Change 

Days to 
Delivery  

Theoretic al Premium / 
Discount  

Risk Free Rate 
Theoretical  Lower  Upper  

GFQ18 19520 -50 11 -64 2666 -67 36 19452 19438 19558 67.62 0.02 

GFV18 19590 -70 2 -30 932 3 97 19501 19462 19785 88.93 0.02 

GFZ18 19640 -70 5 -7 277 -5 155 19547 19486 20001 92.63 0.02 

USD Futures  

Series Settle  Change Days to Delivery  Theoretical  Basis 

USDN18 33.43 0.06 1 33.34 0.09 

USDQ18 33.40 0.05 36 33.43 0.06 

USDU18 33.39 0.00 64 33.51 0.05 

USDZ18 33.28 -0.01 155 33.75 -0.06 
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ÛäõêòØìæòÂØäòßã° àõÚòÚÿÌöã ăÌäòë ÉČóÂòÕ (âìóËÚ) îóÉÿÜĆÚÝú­ÕúĀæëáóßÅæ¬îÈ (Market Maker) ĀæñÝú­îîÂĂÛëČóÅòÎĀëÕÈëõØÙõîÚùßòÚÙ° (Derivative Warrants) ÛÚìæòÂØäòßã°ØöćÜäóÂÏîãú¬ĂÚäóãÈóÚÊÛòÛÚöĈ āÕãÛäõêòØð îóÉÉòÕØČóÛØèõÿÅäóñì°ÃîÈìæòÂØäòßã°î­óÈîõÈÕòÈÂæ¬óèÚöĈ ÕòÈÚòĈÚ ÚòÂæÈØùÚÅèäé÷ÂêóäóãæñÿîöãÕĂÚìÚòÈëøîËöĈËèÚÃîÈĂÛëČóÅòÎĀëÕÈëõØÙõ
îÚùßòÚÙ°ÕòÈÂæ¬óèÂ¬îÚÖòÕëõÚĂÉæÈØùÚ  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


