UOBKayHian THAILAND

‘your trusted financial partner

Monday, 17 June 2019

SET 50 Index Future (Morning)

Recommendation

o WAIT & SEE

s - A Target -

e FUlB I v [
MRS - TRADING RANGE

rsif (14, 70,30, 1)

MWMWMM Support 1105/ 1100
? - 1109/ 1110

Stop loss }

Resistance

Source: Bisnews

1 e 1
WNAAINBUNTILHAMSLUSET NN R | O WA
wilsziuiAmenanalugasnaudsmsszgumaundesialunsei 1111-1105 0 WesaAN A9t
o a o z:l” ] <2 = o 3 d’l 2 v o” o P
o eniunedednyayanlaunenende lugosrsatluas vl udnapayiitinminans FeTm anAsTATe
1 ¥ v 1
il Bnmeazfuausasaandeudanelunstseaneumiing i 94% uwsiossaniiun 09-659-8301

& o o o o ¥ = o o A P A
AURALTLANANAUIIAINANNLAD e ANz Arzdailasannil laman maana

a

Eeviinlweanuugnd Maaaana TrBAT I RE IS NE
HrostiniAmsnd e
NAgME: Wait & See ILAWULN
N5AU NAUDUAN

02-659-8025

Recommend Portfolio

Point change Status

17 June 19 S50M19 - - - _

s aubedayavimmnuesderdhiiindede A kidedhumetueipgsgniauazaraasy soivevdeyquie lensmanming glel wdBenlzmalye) 377a gnmy
o 2 o ot gk ol . ok o o e - e o g,
gamimeensding limgRganlapaminielsanamsolseing baeeneil T limaudononin e e TR beavA e MusnaLmminR laesinam Sl B umsdvin
Ay . Ml 2

anrabiinampimsteviremevanmine viemmanaamaiiulaT tsng e

www.utrade.co.th




UOBKayHian

QA Report : TFEX Information

Index Futures Focus

your trusted financial partner

THAILAND

Monday, 17 June 2019

Open Interest

SET50 Contract Settle Price
Index Futures  Month 14-Jun-19  13-Jun-19 Change 14-Jun-19  (+/-)  13-Jun-19 (+/)  12-Jun-19 (+-)  11-Jun-19 (+/) 10-Jun-19
S50M19 Jun2019  1,107.00 1,109.80 -2.8 -025% 263,870 -042% 264,974 -1.90% 270,114 -3.75% 280,625 0.24 % 279,948
S50U19 Sep2019  1,101.50  1,104.60 -3.1 -0.28% 49,642 190% 48717 164% 47,933 3.02% 46,530 627 % 43,784
S50Z19 Dec2019  1,101.40  1,10460 -3.2 -0.29% 12,649 144% 12,469 4.16% 11,971 128% 11,820 828% 10,916
S50H20 Mar2020  1,098.30  1,101.10  -2.8 -0.25% 5042 -0.22% 5,053 0.90% 5,008 0.89% 4964 057 % 4,936
Block Trade Focus
Most Active Volume(Contract)
Single Contract * Volume Seltelnce Open Interest
Stock Futures Month  (Contract) 14-Jun-19 13-Jun-19 Change  14.Jun-19 (+/-)  13-Jun-19 (+/-) 12-Jun-19 (+-) 11-Jun-19 (+-) 10-Jun-19
JASU19 Sep 2019 34,821 6.42 6.64 -0.22-331% 44,837 -36.79% 70,929 10.29% 64,314 1029% 58,311 0.95% 57,760
WHAU19 Sep 2019 21,532 4.47 430 017 395% 30,596 13.41% 26,978 321% 26,138 379% 25184 4.58% 24,081
BANPUH20  Mar 2020 21,000 1412 1425 -013-091% 4,076 -4240% 7,076 202.26%  2,341380.26 % 76 0.00% 76
WHAM19 Jun 2019 9,362 4.54 440 014 318% 13,069 -2463% 17,340 12.91% 15358-13.99% 17,856 -8.12% 19,434
CKPU19 Sep 2019 8,061 6.68 652 016 2.45% 14,738 022% 14,705 -269% 157111 1552% 13,081 -6.74% 14,027
BEMU19 Sep 2019 8,057 1145 1138 007 062% 25919 -1324% 29,873 12.22% 26,620 32.39% 20,107 2.52% 19,613
AMATAU19  Sep 2019 5,640 2340 2330 0.10 0.43% 1,853 -16.68% 2,224 -385%  2,313-13.89% 2,686 28.95% 2,083
BTSU19 Sep 2019 5,007 1155 1140 015 1.32% 18,227 -0.03% 18,233 14.44% 15933 14.35% 13,933 134.88 % 5,932
TPIPLU19 Sep 2019 4,624 1.99 202 -003-149% 13,529 -929% 14915 002% 14,912 1809% 12,628 1568% 10,916
ITDH20 Mar 2020 4,500 2.37 240 -0.03-125% 5001 0.00% 5001 0.00% 5001 0.00% 5,001 00.00% 1
Most Active Ol (Contract)
Single Contract  Volume * Open Interest Settle Price
Stock Futures Month  (Contract) *14-Jun-19 (+/) 13-Jun-19 (+/-) 12-Jun-19 (*/) 11-Jun-19 (+-) 10-Jun-19 14-Jun-19 13-Jun-19  Change
SIRIU19 Sep 2019 2 322369 0.00% 322,367 0.16% 321,861 0.16% 321,361 0.33% 320,298 1.38 140 -0.02 -1.4%
JASM19 Jun 2019 3217 167,282 1.88% 164,195 004% 164,128 -2.11% 167,660 062% 166,624 6.46 660 0.1 -21%
TRUEZ19 Dec 2019 3 108,853 0.00% 108,850 0.00% 108,850 0.00% 108,853 -3.12% 112,353 5.32 5.32 0 0%
BLANDM19  Jun 2019 2,808 105392 -2.43% 108,021 -0.60% 108,669 -1.00% 109,770 -3.39% 113,622 1.65 164 001 0.61%
SIRIZ19 Dec 2019 1,000 92,863 1.09% 91,863 0.00% 91,863 000% 91,863 0.00% 91,863 1.34 136 -0.02 -15%
TRUEM19 Jun 2019 405 64,307 -0.35% 64,532 075% 64,052 -603% 68161 -6.14% 72,619 5.32 5.32 0 0%
TMBM19 Jun 2019 395 64,089 0.09% 64,034 -079% 64,546 -236% 66,103 -3.83% 68,735 1.98 200 002 -1%
TRUEU19 Sep 2019 2,101 57,727 -1.64% 58689 1.81% 57,648 -078% 58101 -058% 58,441 5.31 534 -0.03 -0.6%
APU19 Sep 2019 2 51,446 0.00% 51,444 000% 51,444 000% 51,444 098% 50,944 7.73 790 02 -22%
JASU19 Sep 2019 34,821 44,837 -36.79% 70,929 1029% 64,314 1029% 58,311 095% 57,760 6.42 664 -02 -33%
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Top Gainer (Underlying)
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TFEX Trade Value by Investor Type

Change
Close (Baht) (%)
17.50 0.80 4.79
4.56 0.16 3.64
3.18 0.10 3.25
6.70 0.15 2.29
86.00 1.75 2.08
21.70 0.40 1.88
11.50 0.20 1.77
52.50 0.75 1.45
14.00 0.20 1.45
23.50 0.30 1.29
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Top Loss (Underlying)

SET50 Index Futures

Date Foreign Investor
Long Short Net
14/06/2019 34,951 37,567 -2,616
Precious Metal Futures
Date Foreign Investor
Long Short Net
14/06/2019 12,680 4,544 8,136
Currency Futures
Date Foreign Investor
Long Short Net
14/06/2019 0 0 0

Stock
JAS
ERW
KCE
QH
ITD
VGI
PLANB
PSH
TCAP
KTC
Local Institutions
Long Short Net
24,669 19,840 4,829
Local Institutions
Long Short Net
12,494 12,024 470
Local Institutions
Long Short Net
278 1,409 -1,131

Change
Close (Baht) (%)
6.40 -0.25 -3.76
6.50 -0.15 -2.26
18.20 -0.40 -2.15
3.08 -0.06 -1.91
2.34 -0.04 -1.68
9.45 -0.15 -1.56
6.70 -0.10 -1.47
21.30 -0.30 -1.39
56.00 -0.75 -1.32
41.25 -0.50 -1.20

Local Investor Total
Long Short Net Volume (o]
62,662 64,875 -2,213 122,282 331,441
Local Investor Total
Long Short Net Volume ol
13,922 22,528  -8,606 39,096 61,742
Local Investor Total
Long Short Net Volume (o]
3,134 2,003 1,131 3,412 31,441
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