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ALWAYS A STEP AHEAD

s SET50 Index Futures

(SET50 September 18) 60 mins
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| .
N
=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/l. S50U18C1125 Auuin - Wait and See - ssoutscio7s O rofit/Loss
80 1025 -100 30.5 -30.5
60 / 1050 -75 305 -30.5
AALNS | -
/ 1075 -50 30.5 -30.5
40 VIONUINEAR © -
. 1100 -25 30.5 -30.5
20 — Pl fin lsgesavnanged : -
. o 1125 0 305 -30.5
wWhnsnoasvindnls : -
0 - S . (i ) 1150 25 305 5.5
AAANNU (LHDKNAMDY) | -
. 1025 1050 1075 1100 1125/50 1175 1200 1225 1175 50 305 195
/ 1200 75 30.5 44.5
40
1225 100 30.5 69.5
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . En mplote.d ec?we
Interest Value Premium Volatility Gearing
S50U18C1075 60.00 1.00 127 2771 58.78 1.22 1135.00 0.00 0.00% 18.55
c
-§ S50U18C1100 43.30 1.90 151 2,215 33.78 9.52 1143.30 0.01 11.96% 20.13
8' S50U18C1125 25.60 0.90 186 2,846 8.78 16.82 1150.60 0.01 11.36% 26.54
3 S50U18C1150 14.70 0.70 227 2,726 0.00 14.70 1164.70 0.03 12.02% 31.27
S50U18C1175 8.70 0.90 144 1,798 0.00 8.70 1183.70 0.04 13.16% 33.86
S50U18P1075 9.10 -0.80 482 4,834 0.00 9.10 1065.90 -0.06 18.12% -25.06
§ S50U18P1100 15.10 -1.40 214 2,175 0.00 15.10 1084.90 -0.04 17.55% -22.68
3‘ S50U18P1125 23.40 -2.20 114 1,551 0.00 23.40 1101.60 -0.03 16.72% -20.61
é S50U18P1150 37.00 -3.60 65 774 16.22 20.78 1113.00 -0.02 17.09% -17.17
S50U18P1175 55.50 -5.00 13 169 41.22 14.28 1119.50 -0.01 18.60% -13.67
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P> SECTOR OUTLOOK

Media & Publishing

Level 1 Level 2 Media & Publishing

Support 54.70 54.50
Resistance 55.20 55.90
jo4 53
wasue Falling wedge l* ﬂ*“

suilnaudouazdsiunw Adeindusugiu Woshs “! Jr“* i I*. 'H‘Hl
sUuuy Falling wedge nsaunsunissilugsilosii *
54.70-55.20 & o209
;IE.‘IHI"\‘ mwiswm (\%?mﬂ i “:::I‘I 03 04 05 06 09 10 11 12 13 16 17 18 19 20 23 24 25 26 31 Aug 02 03 ww\w HHHHHHHHHHHH

Insurance

Level 1 Level2 "™ R
Support 12600 12510 i
Resistance 12730 12800 +T+l.TrlT

- 12,500.00

siosiyuutdu Uptrend line

12,300.00
sufinanussiuduuaz)ssiudin oyTurrenstasi

vuldu Uptrend line vinTvuaaluissnistiodus udh

Ususngdusia 112,000.00
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Top Most Active
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210 Resistance 220 224

Support 213
KBANK (DAY): Tuawss 240 unii wiaiswiingduuy Morning star §

Tonmalsifiunmsashs High Traivassen

Support 20.60 20.20 Resistance  21.10 21.40
BANPU (DAY): syavinsasunIndnsouaiswas Uptrend channel

Uszfiu Downside Busnda dlomalsifiunnsiia Technical Rebound
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Support 18.30
Resistance 19.30
Stop loss 17.90

adrunzinszazd (BUY)

siaduvin High  TnsdTuseundn 2
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ALWAYS A STE

Momentum Trading

COM?7 PUBLIC COMPANY LIMITED 4 hours
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wing Trading

WINGR INTERNATIONAL PUBLIC COMPANY fies Support 3750
} "™ Resistance 39
- Ff_ j ﬁﬂ_ %ﬁ Stop loss 37
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SRISAWAD CORPORATION PUBLIC COMPANY
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fnsiAeiNuunYin SBL i SAWAD

luudn naalsisinu 38 v

LSy LUIAU
36 35.50 38 39

AnsN uNYin SBL u SAWAD i ndsann
AT UNRE High 37.75 v (fiauwuwidiiu 38 un)

ANs18Tus AN lonnaasUsuadsio uusad9
AUEUEIA 36 VN wazdeNwaaxNIY 35.50 un

Usunauiui iduwowuvosn

Available for

Stock borrowing (Share)

SAWAD 75,100

(Toya au a1 9.00 . wasiunauniin)
nzauusu 39 unsinaIan

AounuTdoyaNiNIGAN ASAURAGD
WhossasdunazTidundnnse

Tnsdwii': 02-658-9699
Email: sbl@fnsyrus.com
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CHAROEN POKPHAND FOODS PUBLIC COMPANY daily LSy LU

26.25 25.50 27.50 28.25

- 26.50 s1AWnEauTiuiina High iy Momentum gufluuinag

ﬂi ------------------ “““h‘m[ﬂﬂw 2 ysniudTemaidluifuwasiu 27.50 - 28.25 uw

H"l‘! ﬂh' L]Ll‘“*rmr__f 2500 losflandawnavuifiasimsnninszdu 25.50 v 8nszasn

s
Yliwrﬂr! o

22.50 aAounudoyaiuGu
: 22.00 ‘I‘VI'SFTW‘VTOZ-658-991 5
18 21 Mar 09 15 21 27 Apr09 17 23 May 09 15 21 Jun 08 14 20 26 Jul 06 12 18 __Aug 08 ] M5 9I531AN Ematl: dw@fnsyrus.com
TIESSmATAMEOEES o e * e lgiussuiisulunsdonnavna H .
market open winifu lisiuane market call Line: @dw24
Name CPF24C1901A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THB) *
06-Aug-2018  07-Aug-2018  08-Aug-2018  09-Aug-2018  10-Aug-2018
H (o)
Underlying CPF Delta 32.21% 2775 068 068 067 067 067
Type Call Listing Date 11-Jul-2018 27:50 064 064 064 063 063
27.25 0.61 0.61 0.60 0.60 0.59
Strike 32.110 Last Trading Date  31-Jan-2019 2700 057 057 057 056 056
Conversion Ratio  2.51000 Expire 05-Feb-2019 26.75 054 0.54 054 0.3 0.3
Date(Maturity 26.50 0.51 0.51 0.50 0.50 0.50
Date)
26.25 048 0.48 047 047 047
Moneyness -20.04% OTM outstanding (05- 0 26.00 045 045 045 044 044
Aug-2018) 2575 042 0.42 042 041 041
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 CPR 6.15 +11.82 5.90/5.65 6.40/6.65 Uptrend vihanasanszsutlalmel le uunliusasios)

2 DCC 2.26 +8.65 2.18/2.10 2.32/2.42 Sideway wins1AWL 2.32 uvm [2ln Upside

3 YUASA 18.00 +7.78 17.60/17.00 18.50/19.00 Sideway Up sentavinanasaalnd Momentum Duuan

4 JMART 9.15 +6.40 8.95/8.60 9.35/9.70 Sideway wing1AWIw 9.35 um e Upside

5 EPG 8.60 +6.17 8.40/8.10 8.80/9.00 Sideway Up Usushdundsannwnazanuss (Fuil XD: 0.15 uvwm)

5 TOP MAINBROAD LOSER

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

1 MALEE 13.60 -11.11 13.20/12.80 14.20/14.70 Sideway Up winsAnasinnin 13.40 v azds Momentum
2 NETBAY 33.75 -6.25 33.25/32.25 34.75/35.50 Sideway s1avin New Low 1 &usassio

3 GL 7.10 -4.05 6.85/6.65 7.35/7.60 Sideway sumauithgsaunne

4 PK 4.00 -3.85 3.90/3.76 4.20/4.40 Sideway Up fTomadia 4.40 uw

5 WORK 43.75 -3.85 43.25/42.25 44.50/45.50 Sideway EalehiifalphblaloplitipN

nangmnlsznaunsidan Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g COMMODITY MARKET

cuce 01

[ T—— ) (CBOT Soybean (DLY10)) daily_
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$920.00
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;;‘dwﬂ" 2 ) : ‘ B ; h ) B ) ) - ) - E E12’8“'“15FE1‘§“'E20W§11 22 25 26 27 28 29 Jul 03 05 06 09 10 11 12 13 16 17 18 19 20 23 24 25 26 27 30 31 Aug 02 03 04 05]
Level 1 Level 2 Level 1 Level 2
Support 67 64.70 Support 870 860
Resistance 69.50 70 Resistance 890 905
Sideway 2424 67-70 a2aa15 giossrurdu iInspudusio
Tanhsin WTI Tuawae 240 unit fievndugsiisiaidunisuniasia mandundadunaialan o Tushensdosiszusdu nsuuiazusuddu
Anwauz Sideway Tunsou 67 - 70 aoaans siadnass Ananfuusidenduiiuuisuuina 870 wusdtoysiua lauaa

somauzansouililandanils Wwalumsrivuairnsuassaundndnasi Ao aldidunmsduunzszau 905 wiussaugasnnsa

August 6, 2018 11 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
’ Gold Futures

saANA DU Uil UUIsU 1212 naaans

° | | i ”‘ 'l "" i‘ £ 1,230.00
9nAS1 NNKANEINNININSTADNLLRLIAIDN Ww w ""I!\ ©1,228.00
Hl ‘l._mlu ' ‘lkl
W

Spot Gold 60 mins

1 1,226.00
WeAutuansiikunndilasn1sieauuanaia | . 1.224.00
mumma\iaw%”gaaﬂmL?Ju"lﬂmuﬁmmmmm Sagalsidama ] M i bl b Ly N, 1 99200
sloANsudIAIVIANRUADAANSHIAIA AIWATETIAIVIDIAN ] i ml I | 11220_00
flussedorthansnads _ h 1:218_00
AMnmamallasIAInasAInduNNBunilauulsu hll L‘ 131599
1212 poaans (Mnaall Tuddenviinuanle) yuusedens | ‘“l M 1.214.00
\Dushuasey swiansnduansiinit 1212 asaanssnasias - } 1.212.00
Dumsillamnuidosassio l - 1.210.00
' 1,208.00
duusinsrordu GFQ18 '1 - 1:206.00
£1,204.00
e anuz Short gunuii 1215 aoaas ldsia | }1.202.00
navwsusouiusnm 1218 aoaans
Jul 19 20 21 24 25 26 27 28 31 Aug 02 03 04 07 |
e WosHINUUN Wait & See T -
HUISY U
1212** 1208 1220 1225
3a.a.2018 Contracts Long Short Net YTD
nasn SPDR annsfionsasnasrag Institution 7312 7443 -131 -6612
2.06 ¢ aguniis=eiu 794.90 sin Foreign 2732 2746 14 33693
Local 8737 8592 145 40305
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B USD Futures

ANRUUINEIAILN N lAsaUNINg | Thai Baht Spot Rate 60 mins 3600
33.05 - 33.50 un/noaans ;
| | - 33.500
WaAniuansNIUNNIAYANITINNIUUDNANA ]
Lﬂwmsmaqaw‘{gaaﬂmL?Ju"lﬂmuﬁmmmmm Fadalsidana 33.400
slaANTgaUMTaNAIRUUIMINALLA ] :
. ]
= elusees e a6l v . I i ‘ 1 33.300
AMnmamatialuszpzna A ¥dunndssinlunsauning W W i hml' | ]
, ” i I Tl i ]R'I'
24 33.05 -33.50 vw/meaans agnalsAGiduA I ADszurAL W } m Ilw ”W il 3200
H ] i - 33.200
ldaunsandunnfuniioldusszuzo e Usuanasundliy TM\ ”” W Ll
i ]
cole 3 = I~ < ' ' \ _ m i ..I:h i || ]
seuzduisnaznduluniaudedn Assoua N veasy 33.35 ‘I F m}ﬂ"dwmu ! 23,100
33.4 uwn/moaans Waululmizazan Short 8nAss ]
©33.000
Autinszazds USDU18 ]
- 32.900
« soilmanus Short o duumsauslnduun ]
fruvusinas 33.35 - 33.40 unun/moaans & | - 32.800
Whunnwvinalls 33.10 -33.15 un/eoaans :
~ r . Jul 10 11 12 13 16 17 18 19 20 23 24 25 26 27 29 31 Aug 02 03 05 07 08 |
Nammmsﬂqmmum 33.50 U"]cl/l/maaa']‘i @ 2018 Bisnews AFE (Thailand) Limited www bisnews.com
(LT uuAU
33.15 33.10 33.30 33.35
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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
S50Q18 1129.4 -1.9 48 -47 1024 1 24 1134.82 1134.26  1138.92 0.00 1.50% -4.38 -5.42
S50U18 1127.8 3.8 134784 -41110 235815 6095 52 1136.19 1134.98  1145.07 0.00 1.50% -5.98 -8.39
S50Vv18 1125.1 -3.8 22 21 282 22 85 1132.94 1130.95 1147.46 0.02 1.50% -8.68 -7.84
S50218 1129.8 4.3 10400 -1906 22812 1038 143 1124.10 1120.77  1148.53 0.04 1.50% -3.98 5.70
S50H19 1126.0 3.3 1245 -623 4873 =277 234 1102.45 1097.00 1142.43 0.06 1.50% -7.78 23.55
S50M19 1117.9 4.1 635 -242 3834 119 325 1060.39 1052.82 1115.91 0.09 1.50% -15.88 57.51
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 19170 -100 473 464 2951 159 24 19214 19205 19284 -44.17 1.50%
GFV18 19220 -90 125 39 1446 164 85 19262 19229 19508 -42.29 1.50%
GFz18 19280 -90 96 93 550 111 143 19308 19252 19722 -28.04 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ18 33.31 0.10 24 33.29 0.08
USDuU18 33.31 0.06 52 33.37 0.08
usDV18 33.29 0.08 85 33.46 0.06
usSDZz18 33.21 0.05 143 33.61 -0.02
August 6, 2018 14 | Page
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