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CHART INSIGHT BY FINANSIA SYRUS

Av CHART INSIGHT

Morning session

Chart Insight by FSS November 3, 2017
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B® SET50 Index Futures
-
(SET50 December 17) daily
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1080** 1072* 1085** 1092*

Contracts Long Short Net YTD

Institution 39603 35294 4309 80161

Foreign 19755 16033 3722 -136750

Local 100564 108595 -8031 56589
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i SET50 Index Options
T v - SET50 Long '
P/L $50217C1075 | BUwW G WaitBnd See Index $50217C1075 Cost Profit/Loss
100 975 -100 21.1 -21.1
80 S 1000 -75 211 211
/ [ & $ (W4 and See
60 L o 1025 -50 21.1 -21.1
| UOOGUGS6TGLTUO
10 A L 1050 -25 21.1 21.1
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— R ) o 1075 0 211 -211
20 / WeZ Ut T USLUSOBULBUYS
e e e 1100 25 21.1 3.9
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975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 28.9
-20
1150 75 211 53.9
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Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?tve
Interest Value Premium Volatility Gearing
S50717C1025 60.00 -9.70 49.00 #N/A 54.45 5.55 1085.00 0.01 14.10% 14.91
§ S50Z17C1050 37.30 -8.60 102.00 #N/A 29.45 7.85 1087.30 0.01 11.33% 21.33
=7
8‘ S50Z17C1075 18.00 -6.80 678.00 #N/A 4.45 13.55 1093.00 0.01 9.18% 33.10
= S50217C1100 9.00 -3.50 774.00 #N/A 0.00 9.00 1109.00 0.03 10.04% 39.09
(8]
S50Z17C1125 4.70 -1.80 436.00 #N/A 0.00 4.70 1129.70 0.05 11.20% 42.05
S50Z17P1025 3.10 0.40 175.00 #N/A 0.00 3.10 1021.90 -0.05 11.48% -43.31
§ S50Z17P1050 6.00 1.60 322.00 #N/A 0.00 6.00 1044.00 -0.03 9.91% -42.44
g- S50Z17P1075 13.00 3.10 757.00 #NIA 0.00 13.00 1062.00 -0.02 8.84% -37.09
E S50Z17P1100 26.70 6.00 594.00 #N/A 20.55 6.15 1073.30 -0.01 8.17% -28.84
S50Z17P1125 47.50 6.70 103.00 #N/A 45.55 1.95 1077.50 0.00 8.54% -20.10
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v J> SECTOR OUTLOOK

Health Care
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I TopMost Active

BANGKOK EXPRESSWAY AND METRO daily ADVANCED INFO SERVICE PUBLIC COMPANY daily
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MomentumTrading

MALEE GROUP PUBLIC COMPANY LIMITED daily
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Swing Trading
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PTTGC : PTTG24C1803A

PTT GLOBAL CHEMICAL PUBLIC COMPANY

daily
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 TCJ 11.20 +6.67 11/10.70 11.50/12 Uptrend [ @0BHighyt F 2z YFWFr60o0Gr
2 MALEE 47 +6.21 45.50/ 48/ 50  Uptrend RIR$(H0s advissyord U 8

3 CENTEL 49 +5.95 47.50/46.50 50/52 Uptrend | @sBAIl time high WoeZ 6 s 16 W$
4 EASON 4.00 +5.26 3.90/3.82 4.08/4.18 Uptrend &1 86 4 EROMESE ST6LUS LS
5 TPIPP 8.25 +4.43 8. 05/ 7 8.40/8.50 Uptrend T § Rightgt 7 o2 \biL:

5 TOP MAINBROAD LOSER

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

1 DTAC 45.75 -10.29 45/43 48/50 Downtrend $t A Oversold| U G¥ZiVIL § G G
2 GLOBAL 16.30 -8.43 16/15.50  16.60/16.90 Uptrend WO sEmEES TUFUSOyt ZWeeZ 6
3 SGP 21 -7.89 20.50, 21. 40/ Sideway Wi ZUTGzs$t ERUGLNA
4 THCOM 12.10 -7.63 11.60, 13/ 13. Downtrend o Baw 9 F HP\GEL:

5 GRAND 1.17 -7.14 1.15/1.12 1.19/1.22 Sideway Downside LS \&8 €.6

t F USWt 6 Uces U (TopHaider WS Top Loser
—0&5[1]]LLENMLB\NS§5§ 6 F1OBEZ®D EDS
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. @' COMMODITY MARKET

apNell Sugar

{LIGHT CRUDE USD/1000 BBL) 60 mins (ICE SUGAR #11 (E0D)) daily
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I Gold Futures

v - c A~ . iy AR = Spot Gold 60 mins

RURL § 0 ESidéweayZ 0 *1.286.00
%1,284.00
b UL R U B @8%0 Bt 1 & Breakout
t't LI O SR UF V;\/éﬁ WE%CE)OM‘ T BBOWORSL: £1,280.00
NXVE (o2 \BEAYOZ ERSSTF BreakoutR z U 6 W ¢ T

o280 Ot §53U0Us b WwozVizTUF 3
[ & 0 EF U WoeSicewaWis stz [ ramece
—;1,274.00
| 8A6 BB d GFZ17 (Trading Long) 127200
e 0 Z6LDny606EEn 1278 Ot § 8 US Db 170
tt LYelLzt 6 1:288.00
©1,266.00
z1,264.00

Sa 1200 Tu 1200 We 1200 Th 1200 Fr 1200 Sa 1200 Tu 1200 We 1200 Th 12.00 Fr \
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2 R. S . 2017 Contracts Long Short Net YTD
Lt L BRDBRS OLUSOGt | § Institution 3743 3391 352 6384
SL D.UBT #MEEHOEE Foreign 422 1163 741 -24094
Local 4654 4265 389 17710
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- USD Futures

S LI Rl | Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

Series Settle
S50X17 1079.1
S50Z217 1080.5
S50F18 1076.4
S50H18 1081.5
S50M18 1078.7
S50U18 1076.5
Series Settle
GFz17 20160

GFG18 20240
GFJ18 20250
Series
USDX17
UsDZz17
USDF18
USDH18

Change

-11.9
-9.8
-11.9
-9.5
-9.3

-9.3

Change

-30

0

-50

R I~ -
Theoretical Lower
11 3 66 -187 26 1080.52 1079.94
145515 21571 340048 5053 55 1081.88 1080.66
2 1 5 2 88 1078.62 1076.67
11528 3332 17314 -53 147 1069.97 1066.71
1186 290 4587 -36 237 1049.24 1043.98
680 294 3388 116 328 1008.93 1001.65
Gold Futures
Covone Chnge O awnge PRI T
Theoretical Lower
168 43 2043 37 55 20141 20118
4 -23 514 -11 116 20191 20143
19 9 77 -24 175 20240 20168
USD Futures
Settle Change Days to Delivery
33.13 0.01 26
33.14 -0.02 55
33.12 0.02 88
33.15 0.01 146

SET50 Index Futures

Div.
Upper Yield
1084.75 0.00
1090.82 0.00
1092.93 0.02
1093.88 0.04
1087.79 0.06
1062.28 0.09
Upper
20308
20543
20770
Theoretical
33.15
33.23
3331
33.47

Fund Basis P|:emium
Rate Discount
0.02 -0.35 -1.42
0.02 1.05 -1.38
0.02 -3.05 -2.22
0.02 2.05 11.53
0.02 -0.75 29.46
0.02 -2.95 67.57
PI;?L::‘LL:ITt/ Risk Free Rate
19.00 0.02
48.63 0.02
9.90 0.02
Basis
0.05
0.06
0.04
0.07
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