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ŵőşśũŒ    1815**  1810* 

ŵőşōŽŪő    1830**  1835* 

 

 

 

 

 

 

śŪŚŢũœŌŪţƀŴĺŽŪŢűżśŨŚŨļŝŪŚōũş  

 

 

 

 

 

 

 

 

 

 

 

 
 

 

 

 

 

 

 

 

 

 

śťŒţŝũĹŚũĿļĿřŰřřťĿŴŌŬřļůť 

ŘŪŖśŪŚŢũœŌŪţƀőżŪŀŨŴĺŽŪŢűżłżşĿļŝŪŚōũş 

śŨşũĿŶŃő Gap 1805-1809 ŀŰŌŏŭƓŚũĿœŬŌ

ŸřżŢőŬŏ (śťŌűŀũĿţşŨŃůƔťĹŝũŒŷőśťŒťżťő

ōũş ŵōżţŪĹ ţŝŰŌ 1800 ŀŰŌ ŚũĿŸřżļşśśŭŒ

ŃůƔť) 

ŘŪŖśŪŚ 60 őŪŏŭ (ŒżĿłŭƔĹŪśŌŭŌ

ŢŝũŒŒŽŪĿ ŵōżŚũĿŀƁŪĹũŌŵőşōŽŪő 1830-

1835 ŀŰŌ ōśŪŒŏŭƓŸřżŖŽő 1840 ŀŰŌĺŮƔő

Śůő) ŚũĿŴŢŭƓŚĿŏŭƓŀŨŏƁŪ Lower Low ŝĿŢűż

ŵőşśũŒ 1815 ŀŰŌ ŵŝŨ 1800 ŀŰŌŷőśŨŚŨ

ŎũŌŸœ 
 

 

 

 

 

 

 

SET INDEX 

Technical Review:  

¶ S50H18: ŴłŽŪőŭƔŴœŬŌłŨŝťōŪřŏŬŠŏŪĿōŝŪŌōżŪĿœśŨŴŏŠ ŶŌŚřŭŵőşōũŌŢŬőŢƁŪļũŅŏŭƓ 1170 ŀŰŌ 

¶ Momentum Trading : TCAP , TK 

¶ Swing Trading : BJC , DELTA 
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SET50 Index Futures 

śťŒŴłŽŪŴœŬŌłŨŝťōŪřŏŬŠŏŪĿōŝŪŌ

ōżŪĿœśŨŴŏŠ řŭňŪőŵőżő 1170 ŀŰŌ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

30 ř.ļ. 61 őũĹŝĿŏŰőōżŪĿłŪōŬ Short ŢŰŏŐŬōżťŴőůƓťĿ

ŴœŻőşũőŏŭƓŢťĿ 12,434 ŢũŅŅŪ (3-30 ř.ļ. 61 řŭŚťŌ 

Short ŢŰŏŐŬŢŨŢř 7,098 ŢũŅŅŪ) 

şũőőŭƔŴœŻőŸœŷőŏŬŠŏŪĿŴŌŭŚşĹũŒŘŪŖţŝũĹļůť ĹŪśœśũŒ

ňŪőōżťŴőůƓťĿ ŶŌŚļŪŌşżŪŀŨŝĿřŪŏŌŢťŒŵőşśũŒ 1173-

1175 ŀŰŌ ŵŝŨ 1170 ŀŰŌŸŌŽťŭĹśťŒ 

ŕũƓĿ Short ŸŌŽŴœśŭŚŒ ŴŖśŪŨĹŪśŌŭŌśŪŚ łř. ŀŨřŭ 

Upside ŏŭƓŀƁŪĹũŌ ĺŋŨŏŭƓ Downside ŚũĿŴœŬŌ ŶŌŚŴŁŖŪŨ

ţŪĹŌŮĿŴśŻşţŝŰŌ 1170 ŀŰŌ 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ĹŝŚŰŏŐƀ S50H18 (Trading Short ) 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
1173** 1170* 1184** 1188* 

 

 

 

 

 

 

 

 

 

 

 

¶ ŖťśƀōŴœŬŌ Trading Short ŷőśťŒŒżŪŚŴřůƓťşŪő łżşĿ

ōŽőŏŰő 1185-1187 ŀŰŌ ŎůťśťĹŪśłŨŝťŝĿŢűżŵőşśũŒ 

1178/1175 ŀŰŌœŬŌŏƁŪĹƁŪŸś ōũŌĺŪŌŏŰőĹśŋŭœŬŌŏŨŝŰ 

1188 ŀŰŌ 

¶ ŖťśƀōşżŪĿ śťśŨŚŨŴŌŽĿśŪŚ łř. ŸřżŴĹŬőŵőşōŽŪő 1184-

1188 ŀŰŌ ŵőŨŴœŬŌ Trading Short 

 

 

 

 
 

Contracts  Long  Short  Net  YTD 

Institution  45169 44299 870 102468 

Foreign  47788 60222 -12434 -175640 

Local 153288 141724 11564 73172 
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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 61.20 -9.80 165 6,485 61.17 0.03 1186.20 0.00 0.00% 18.58 

S50H18C1150 39.80 -10.20 463 6,429 36.17 3.63 1189.80 0.00 5.79% 27.64 

S50H18C1175 21.50 -8.00 591 6,841 11.17 10.33 1196.50 0.01 7.13% 36.79 

S50H18C1200 9.60 -4.40 674 6,497 0.00 9.60 1209.60 0.02 7.61% 47.79 

S50H18C1225 4.20 -1.90 174 2,603 0.00 4.20 1229.20 0.04 8.46% 54.48 
            

P
ut

 O
pt

io
n

 S50H18P1125 4.50 1.00 274 7,188 0.00 4.50 1120.50 -0.06 13.13% -36.69 

S50H18P1150 8.90 2.10 530 5,994 0.00 8.90 1141.10 -0.04 12.61% -32.71 

S50H18P1175 15.70 4.50 729 5,012 0.00 15.70 1159.30 -0.02 11.72% -29.54 

S50H18P1200 29.00 8.60 154 3,531 13.83 15.17 1171.00 -0.01 12.19% -23.14 

S50H18P1225 42.90 7.90 32 816 38.83 4.07 1182.10 0.00 10.46% -20.92 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support  1820 1810 

Resistance 1850 1880 
 
 
 
 
 
 
 
 
 
 
 
 

ŴśŬƓřřŭŵśĿŃůƔťŏŭƓĹŝũŒŏŭƓŵőşśũŒŴŌŬřŒśŬŴşŋ 1810 ŀŰŌ ŏƁŪŷţŽ

ŌũłőŭĹŝŰżřłŬƔőŢżşőťŬŴŝŻĹŏśťőŬĹŢƀřŭŶťĹŪŢŏŭƓŀŨŴĹŬŌĹŪśĹŝũŒōũş

śűœŵŒŒ Double Bottom ŸŌŽ 

 

 

 

 

 

 

 

 

 

 

 

Electronic Components 
 
 
 
 
 
 
 
 

 Level 1 Level 2 

Support  5430 5380 

Resistance 5500 5800 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭřŭŶťĹŪŢŏŭƓŀŨĹŝũŒōũşŴĺŽŪŢűżśťŒĺŪĺŮƔő ţŝũĿŀŪĹŏŭƓŴĹŬŌ

ĹŪś Breakout ŔżŪőŴŢŽő Downtrend Line ĺŮƔőřŪŸŌŽŴœŻő

ļśũƔĿŵśĹŷőśťŒ 3 ŴŌůťő 

 

 

 

 

Health Care Services 
 
 
 
 
 
 
 

řŭŶťĹŪŢĹŝũŒōũş 

 

 

 

 

 

 
 

ĹŝũŒōũşŵŒŒ Double Bottom  
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Top Most Active 

 
 Support 486 478 Resistance 496 500 
 

 
PTT (DAY): śťŒŢũƔőŸřżļşśţŝŰŌŵőşśũŒ 486 ŒŪŏ řŬŁŨőũƔőŀŨŴœŻőĹŪśŴĺŽŪŢűżśťŒŖũĹ
ōũşœśũŒňŪő 

 

Support 79 77.75 Resistance 80.25 81 
 

 
CPALL (DAY): śŪļŪŖũĹōũşœśũŒňŪő ţŝũĿŀŪĹŴĹŬŌŢũŅŅŪś Bearish 
divergence ĹũŒ RSI śťŌűŵőşśũŒ 79 / 77.75 ŒŪŏ ōŪřŝƁŪŌũŒ 

 

 
 

Support 231 227 Resistance 239 243 
 

 
KBANK (DAY): ŶřŴřőōũřśťŒŢũƔőŴœŻőŒşĹ śŪļŪŗůƔőōũşśűœŵŒŒ V-shape 
ōżťŴőůƓťĿ ŵőşōŽŪőŎũŌŸœŏŭƓ 239 / 243 ŒŪŏ 

 

 
 

Support 7.25 7.15 Resistance 7.50 7.65 
 
IRPC (DAY):  ŵĹşżĿōũşŷőĹśťŒŢŪřŴţŝŭƓŚřŝũĹšŋŨ Descending triangle śť
ŴŝůťĹŏŬŠŏŪĿŀŪĹĹŪś Breakout 
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Momentum Trading 

Support  58.25 

Resistance 60/61 

Stop loss  57.75 

 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

ļŪŌřŭŶťĹŪŢŸŌŽŴţŻőĹŪśĺŮƔőŏƁŪ New 

high ĺťĿśŪļŪ ŴőůƓťĿŀŪĹŏŬŠŏŪĿŶŌŚśşř

ŴœŻőŒşĹ ŴœŻőŵśĿŢżĿŷţŽśŪļŪœśũŒōũşĺŮƔőōżťŷő

śťŒőŭƔ 

 
 

 

 

T
C

A
P

 

 
 

 
 

Support  17.50   16.80 

Resistance 18.50/19.00   17.50 

Stop loss  17.00   16.50 

 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

Momentum ĺťĿĹŪśĺŮƔőŷő 2 şũőŏŭƓŔżŪő

řŪŵĺŻĿŵĹśżĿ ŵŝŨśŪļŪœŬŌœśũŒōũşĺŮƔőŏƁŪ 

New High ŸŌŽ ŀŮĿœśŨŴřŬőşżŪśŪļŪřŭŶťĹŪŢŏŭƓ

ŀŨœśũŒōũşĺŮƔőōżťŴőůƓťĿ 
 

 

 

 

T
K
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Swing Trading 

 
 

Support  56.50 

Resistance 58.50/60 

Stop loss  56 

 
ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

ŴśŬƓřŴţŻőŵśĿŃůƔťĹŝũŒŏŭƓŵőşśũŒ 56.50 ŒŪŏ 

œśŨŴřŬőřŭŶťĹŪŢŗůƔőōũşĹŝũŒŷőŒśŬŴşŋőŭƔ řŭ

ŵőşōŽŪőśťŏŌŢťŒŏŭƓ 58.50/60 ŒŪŏ 
 

 

B
J
C

 

Support  76   10.40 

Resistance 80/82   11.40 

Stop loss  75   10.00 

 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŵĹşżĿōũş Sideway ŢŨŢřŷőĹśťŒ 

75-78 ŒŪŏřŪŢũĹśŨŚŨŵŝŽş ŵŝŨŵŏżĿŴŏŭŚő

ŴřůƓťşŪőŴśŬƓřŴţŻőŵśĿŃůƔťĹŝũŒŴĺŽŪřŪ ŌũĿőũƔőŀŮĿ

œśŨŴřŬőşżŪřŭŶťĹŪŢŏŭƓŀŨŴĹŬŌśťŒĹŪśśŭŒŪşőƀĹ

ŝũŒ 
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

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

ŴřůƓťşŪőśŪļŪţŰŽő HANA ĺŮƔőŵōŨ High 43 ŒŪŏ
ŸřżŎŮĿŵőşōŽŪőŵśĹŏŭƓ 44.75 ŒŪŏ ŁŨőũƔőŴřůƓťşŪőŏŭƓŏƁŪ SBL 
łżşĿōŽőŏŰő 42.50-43 ŒŪŏ śťŃůƔťļůőłżşĿťżťőōũş  
 śŪļŪŚũĿŸřżţŝŰŌŀŪĹ Downtrend ŀŪĹĹŪśŗůƔőōũş
ŏŭƓŸřżśŭŒŏŨŝŰŵőşōŽŪő 43.75-44 ŒŪŏ 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

HANA 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

śťŃůƔťļůőŏŭƓŵőşśũŒŵśĹ 42 ŒŪŏ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
42 41.50 43.50 44.00 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available for 

borrowing (Share)  

HANA 107,900 

(ĺŽťřűŝ ŋ ŴşŝŪ 9.00 ő. ĺťĿşũőĹżťőţőŽŪ) 

 

 

 

 

 

 

 

 

 

ŔżŪőŵőşōŽŪő 44.00 ŒŪŏ ōũŌĺŪŌŏŰőŏũőŏŭ 

 

 

 

 

 

 

 
 

ŴŏŭŚŒśŪļŪşũőĹżťőţőŽŪ 

Close Price %Change 

43.00 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 GLOB24C1805A Implied Volatility  53.00% 

Underlying  GLOBAL Delta  29.44% 

Type Call Listing Date  27-Nov-2017 

Strike  21.190 Last Trading Date  31-May-2018 

Conversion Ratio  3.26000 Expire 
Date(Maturity 
Date)  

06-Jun-2018 

Moneyness -24.65% OTM outstanding (30 -
Jan-2018)  

20,532,600 

 
 

 
 

GLOBAL : GLOB24C1805A 

C 

ŴœŬŌŒşĹ 

 
 

ŴśŬƓřŴţŻőĹŪśōũƔĿňŪőŏŭƓŒśŬŴşŋŵőşśũŒ 17 ŒŪŏ ŴśŪœśŨŴřŬőŷőśťŒŢũƔőřŭ

ŶťĹŪŢŢűĿŏŭƓŀŨŸŌŽŴţŻőśŪļŪŌŭŌōũşĹŝũŒ ŶŌŚœĹōŬŖŜōŬĹśśřĺťĿśŪļŪřũĹŀŨ

ŴŌŽĿĹŝũŒŴśŻşŘŪŖţŝũĿĹŪśŖũĹōũş şŪĿĹśťŒŴœŽŪţřŪŚśťŒőŭƔŏŭƓ 17.50/18 ŒŪŏ 

 

 

ŵőşśũŒ ŵőşōŽŪő 
 17 16.80 17.50  18 

 

 

 
Underlying Bid*  DW Bid Price(THB) *  

29-Jan-2018 30-Jan-2018 31-Jan-2018 01-Feb-2018 02-Feb-2018 

17.40 0.29 0.29 0.29 0.28 0.28 

17.30 0.28 0.28 0.28 0.27 0.27 

17.20 0.27 0.27 0.27 0.26 0.26 

17.10 0.26 0.26 0.26 0.25 0.25 

17.00 0.25 0.25 0.25 0.24 0.24 

16.90 0.24 0.24 0.24 0.23 0.23 

16.80 0.24 0.23 0.23 0.22 0.22 

16.70 0.23 0.22 0.22 0.22 0.21 

16.60 0.22 0.22 0.21 0.21 0.21 

 

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 JTS 1.98 +8.20 1.95/1.90 2.04/2.10 Sideway ōŽťĿĹŝũŒŸœŚůő 2.04 ŒŪŏ ŎŮĿŀŨŌŮĿŘŪŖśŨŚŨĹŝŪĿŴœŻőŒşĹ 

2 NPP 1.13 +7.62 1.08/1 1.17/1.20 Uptrend ŶřŴřőōũřśŨŚŨŢũƔőŵĺŻĿŵĹśżĿ 

3 WORK 84.50 +6.62 82/80 86.75/90 Uptrend ĹŝũŒŴĺŽŪŢűżśťŒĺŮƔőťŭĹļśũƔĿ 

4 SKE 1.79 +5.29 1.75/1.70 1.84/1.90 Uptrend ŏŬŠŏŪĿŴœŻőŒşĹŷőłżşĿőŭƔ 

5 JMART 24 +4.80 23.50/22.90 24.40/25 Uptrend œśũŒōũşĺŮƔőōżťŴőůƓťĿ 
 

5 TOP MAINBROAD LOSER 

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

1 ILINK 11.40 -5.00 11.30/11 11.60/12 Downtrend ŏƁŪ Low ŷţřżōżťŴőůƓťĿ 

2 HTECH 8.85 -3.28 8.70/8.40 9/9.45 Sideway ţŝŰŌ 9 ŒŪŏ ĹŝũŒŝĿřŪ Sideway 

3 AEONTS 141 -3.09 138/133 144/147 Sideway Down œśũŒōũşœśũŒňŪő 

4 UTP 10 -2.91 9.80/9.50 10.30/10.50 Uptrend ŚżťŢũƔőźŷőŵőşŶőŽřĺŪĺŮƔő 

5 DTAC 50.25 -2.90 50/48 51.75/53.50 Sideway Up ŸřżļşśţŝŰŌ 50 ŒŪŏ 

 
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  64.00 63.00 

Resistance 64.80 65.30 
 
 
 

ŀŪĹŘŪŖśŪŚşũő śŪļŪőƁƔŪřũőœśũŒōũşŝŌŝĿřŪŵśĿ ŃŮƓĿŎŮĿŵřŽşżŪśŪļŪŀŨŚũĿŸřżŴĹŬŌ 

Lower Low ŵōż Momentum ŷő RSI ŢżĿŢũŅŅŪŋťżťőŵśĿļśũƔĿŵśĹŷőśťŒ 2 

ŴŌůťő ŀŮĿŷţŽőƁƔŪţőũĹĹũŒĹŪśŖũĹňŪőřŪĹĺŮƔő 

 

 

 

WTI Oil  

 

Momentum ŷő RSI ťżťőŵśĿ 

 

 

Cotton 

 
 

 

 Level 1 Level 2 

Support  76 75 

Resistance 78 80 

   
 
 
 
 
śŪļŪŕŽŪŚœśũŒōũşŝŌŝĿřŪŵśĿ ŵōżřťĿşżŪ Downside ŴśŬƓřŀƁŪĹũŌ ŶŌŚřŭŵőşśũŒ

ŢƁŪļũŅťŚűżŏŭƓ 76 ŴŃőōƀ ŃŮƓĿŴœŻőŵőş Breakout ĺťĿśťŒŏŭƓŔżŪőřŪ ŴřůƓťŏŌŢťŒŵőş

śũŒŌũĿĹŝżŪşřŭŶťĹŪŢŏŭƓŀŨśŭŒŪşőƀ 

 

 

 

Downside ŴśŬƓřŀƁŪĹũŌ 
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Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  7948 8182 -234 8838 

Foreign  2938 3419 -481 -31294 

Local 10253 9538 715 22456 

 
 

ŵőşśũŒ ŵőşōŽŪő 
1330 1325 1345 1350 

 

 

 

 

ŚũĿŸřżŔżŪőŵőşōŽŪőŴŢŽő Downtrend Line řŭ

ŶťĹŪŢŝĿōżť 

 

 
ŀŪĹŘŪŖśŪŚ 60 őŪŏŭ ĹŪśśŭŒŪşőƀĺŮƔőĺťĿśŪļŪŏťĿļƁŪ

ŷőśŨţşżŪĿşũő ŸřżŔżŪőŵőşōŽŪőĺťĿŴŢŽő Downtrend Line 

ŏŭƓŒśŬŴşŋ 1345 ŌťŝŝŪśƀ ŏƁŪŷţŽŚũĿœśŨŴřŬőşżŪŵőşŶőŽřśŨŚŨ

ŢũƔőŚũĿŴœŻőĺŪŝĿťŚűż ŢťŌļŝŽťĿĹũŒļżŪŴĿŬőŌťŝŝŪśƀŏŭƓřŭŶťĹŪŢśŭ

ŒŪşőƀĹŝũŒ ŌũĿőũƔőřŭŶťĹŪŢŏŭƓŀŨŴţŻőĹŪśŝĿřŪŏŭƓŵőşśũŒ

ŒśŬŴşŋ 1330 ŌťŝŝŪśƀĹżťő 

 

 

 ¶ śťŴœŬŌ Long ŏŭƓŵőşśũŒŒśŬŴşŋ 1330 ŌťŝŝŪśƀ ŶŌŚřŭ

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸśŏŭƓ 1345 ŌťŝŝŪśƀ ŵŝŨřŭŀŰŌōũŌ

ĺŪŌŏŰőŏŭƓ 1320 ŌťŝŝŪśƀ 

 

 

 

 30 ř.ļ. 2018 
ĹťĿŏŰő SPDR ŝŌĹŪśŎůťļśťĿŏťĿļƁŪ 1.18 

ōũő ŢűżśŨŌũŒ 845.49 ōũő 
 
 
 
 
 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GFG18 
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USD Futures 

 
 

 

ŴļŝůƓťőŸţşťŚűżŷőĹśťŒ Swing ťżťőļżŪŢŝũŒ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

śťŒŵĺŻĿļżŪĺťĿŴĿŬőŴĿŬőŒŪŏ řŭŏŬŠŏŪĿŀŨŴĹŬŌļşŪř
ŔũőŔşő ŶŌŚŀŨŢŝũŒťżťőļżŪŴĺŽŪţŪŵőş 31.45 ŒŪŏ/
ŌťŝŝŪśƀŢţśũň ŵŝŨ 31.60 ŒŪŏ/ŌťŝŝŪśƀŢţśũň  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

¶ ŖťśƀōŎůť Trading Long ťŽŪĿťŬĿōŽőŏŰőļżŪŴĿŬőŒŪŏ

ŷőłżşĿ 31.30-31.50 ŒŪŏ/ŌťŝŝŪśƀŢţśũň śťœŬŌŏƁŪ

ĹƁŪŸśłżşĿťżťőļżŪŢŝũŒ ŴœŽŪţřŪŚ 31.60 ŒŪŏ/ŌťŝŝŪśƀ

Ţţśũň 

¶ ōũŌĺŪŌŏŰőĹśŋŭļżŪŴĿŬőŒŪŏŵĺŻĿļżŪŔżŪő 31.20 ŒŪŏ/

ŌťŝŝŪśƀŢţśũň 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDH18 (Trading Long)  

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
31.30** 31.25 31.45* 31.60** 
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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  

S50G18 1186.4 -6.0 3 2 27 -1 27 1187.39 1186.73 1192.22 0.00 0.02 0.23 -0.99 

S50H18 1180.4 -12.6 225406 113151 305870 719 58 1188.98 1187.57 1199.35 0.00 0.02 -5.77 -8.58 

S50J18 1184.3 -5.9 0 0 0 0 86 1185.28 1183.18 1200.65 0.02 0.02 -1.87 -0.98 

S50M18 1176.1 -11.7 19311 12426 22284 592 148 1175.68 1172.08 1202.14 0.04 0.02 -10.07 0.42 

S50U18 1174.2 -12.0 1024 -93 6529 21 239 1152.69 1146.87 1195.41 0.06 0.02 -11.97 21.51 

S50Z18 1179.4 -11.4 497 252 1844 46 330 1108.20 1100.16 1167.19 0.09 0.02 -6.77 71.20 

Gold Futures  

Series Settle  Change 
Vol. 

Contracts  
Change OI Change 

Days to 
Delivery  

Theoretical  Premium / 
Discount  

Risk Free Rate 
Theoretical  Lower  Upper  

GFG18 20070 -50 77 -114 2410 -46 27 19996 19985 20078 73.68 0.02 

GFJ18 20110 -50 42 -51 1464 59 86 20045 20009 20304 65.25 0.02 

GFM18 20120 -60 7 -8 830 0 148 20096 20035 20541 24.36 0.02 

USD Futures  

Series Settle  Change Days to Delivery  Theoretical  Basis 

USDG18 31.44 -1.20 27 31.46 0.05 

USDH18 31.42 0.02 57 31.53 0.03 

USDJ18 31.43 0.07 86 31.61 0.04 

USDM18 31.38 0.02 148 31.76 -0.01 
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