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SET INDEX 

ŵőşśũŒ 1635 1630 

ŵőşōŽŪő 1642 1650 
 

 

 

 

 

 

ĹśťŒĹŪśŵĹşżĿōũş  

1635-1642 ŀŰŌ 

 

ŌũłőŭŴœŻőĹŪśłŨŝťōũşťťĹŌŽŪőĺŽŪĿ 

ŴŖůƓťŝŌļşŪřśŽťőŵśĿŷőĹŪśĺŮƔőĺťĿŴřůƓť

şũőŏŭƓ 7 Ŗ.Ś. 2019 ŏŭƓŔżŪőřŪ  

ŶŌŚŘŪŖśŪŚłũƓşŶřĿřŭĹśťŒĹŪś

ŵĹşżĿōũşťŚűżŏŭƓ 1635 ð 1642 ŀŰŌ  

śťĹŪś Breakout ŕũƓĿŷŌŕũƓĿţőŮƓĿ 

ŴŖůƓťĹƁŪţőŌŏŬŠŏŪĿŷőťőŪļōťŭĹļśũƔĿ (ŴśŪ

ŷţŽőƁƔŪţőũĹĹŪśŏŨŝŰĺŮƔőřŪĹĹşżŪ) 

 

 

 

 

 

 

Technical Review:  

 S50Z19 : ĹśŋŭŸřżţŝŰŌ 1100 ŀŰŌ ŚũĿřŭŝŰŽőĺŮƔőŏƁŪ High ŷţřż 

 Momentum Trading : SPCG, ERW 

 Swing Trading : IMPACT, BCH 

 DW : TOP 

 

 

 

 

 
  

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

Contracts Long Short Net YTD 

Institution 33991 30238 3753 -1049 

Foreign 45942 48515 -2573 108236 

Local 72974 74154 -1180 -107187 

 
 
 

ĹŝŚŰŏŐƀ S50Z19 

 

 

 

 

 

 

 

 

 

ĹśŋŭŸřżţŝŰŌ 1100 ŀŰŌ 

ŚũĿřŭŝŰŽőĺŮƔőŏƁŪ High ŷţřż 

 8 Ŗ.Ś. 62 őũĹŝĿŏŰőōżŪĿłŪōŬ Short ŢŰŏŐŬ 2,573 

ŢũŅŅŪ   

śŨŚŨŢũƔőŴœŻőŝũĹšŋŨĹŪśŵĹşżĿōũşŢŨŢřĹƁŪŝũĿŴţőůť

śŨŌũŒ 1100 ŀŰŌ ţŪĹŌũłőŭŚũĿŢŪřŪśŎœśŨļťĿōũşŴţőůť

śŨŌũŒŌũĿĹŝżŪşŸŌŽ ŚũĿřŭŝŰŽőŏŭƓŀŨĺŮƔőŔżŪőŵőşōŽŪő 1105 ŀŰŌ 

ŴŖůƓťŢśŽŪĿ High ŷţřż ŴőůƓťĿŀŪĹŵőşŶőŽřŶŌŚśşřŚũĿŴœŻő

ŴłŬĿŒşĹ 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 ŖťśƀōşżŪĿ śťŴœŬŌ Short ŏŭƓŒśŬŴşŋ 1105-1110 

ŀŰŌ ŵŝŨśťœŬŌŏŭƓŒśŬŴşŋ 1095 -1100 ŀŰŌ ōũŌ

ĺŪŌŏŰőĹśŋŭŏŨŝŰ 1115 ŀŰŌ 

 

ŵőşśũŒ ŵőşōŽŪő 

1100 1090 1105 1110 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ :  Wait and See 

ĺŪŌŏŰőŢűĿŢŰŌ : - 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : ŸřżŀƁŪĹũŌ 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : - 

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : - 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪ : Wait and See 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

SET50 
Index 

Long 
S50Z19C1050 

Cost Profit/Loss 

1000 -75 11 -11 

1025 -50 11 -11 

1050 -25 11 -11 

1075 0 11 -11 

1100 25 11 14 

1125 50 11 39 

1150 75 11 64 

1175 100 11 89 

1200 125 11 114 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

  Price Change Vol. 
Open 

Interest 
Intrinsic 

Value 
Time 
Value 

Break 
Even 

All-in-
Premium 

Implied 
Volatility 

Delta 
Effective 
Gearing 

C
al

l 
O

p
ti

o
n

 S50Z19C1050 58.30 11.30 123 1538 56.15 2.15 1108.30 0.00 9.28% 0.94 17.86 

S50Z19C1075 36.60 7.30 597 3343 31.15 5.45 1111.60 0.00 9.47% 0.81 24.38 

S50Z19C1100 19.80 5.20 1609 6,177 6.15 13.65 1119.80 0.01 9.72% 0.58 32.49 

S50Z19C1125 9.60 2.80 2242 6,705 0.00 9.60 1134.60 0.03 10.30% 0.35 39.99 

S50Z19C1150 4.30 1.20 575 4,982 0.00 4.30 1154.30 0.04 10.91% 0.18 46.50 
             

P
u

t 
O

p
ti

o
n

 S50Z19P1050 4.00 -1.90 935 5992 0.00 4.00 1046.00 -0.05 13.56% -0.14 -38.36 

S50Z19P1075 8.00 -3.60 1148 4,747 0.00 8.00 1067.00 -0.04 12.56% -0.25 -35.08 

S50Z19P1100 16.20 -6.50 660 2,800 0.00 16.20 1083.80 -0.02 12.11% -0.43 -29.45 

S50Z19P1125 31.20 -8.70 201 687 18.85 12.35 1093.80 -0.01 12.96% -0.62 -21.96 

S50Z19P1150 50.20 -8.10 22 323 43.85 6.35 1099.80 -0.01 13.84% -0.76 -16.77 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support 10270 10150 

Resistance 10350 10400 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřşũŢŌŰĹżťŢśŽŪĿ ŷőŘŪŖśŪŚ 60 őŪŏŭ ŴĹŬŌ
ŢũŅŅŪŋ Bearish divergence ĹũŒ RSI řŭŶťĹŪŢŸŌŽŴţŻő
ĹŪśłŨŝťōũşŷőśťŒŢũƔő 

Construction Materials 

Bearish divergence 

 Level 1 Level 2 

Support 1125 1100 

Resistance 1160 1180 

   
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřłŬƔőŢżşőťŬŴŝŻĹŏśťőŬĹŢƀ ŶřŴřőōũřĹŪśĺŮƔőśťŒŢũƔő

ŵĺŻĿŵĹśżĿ ŶŌŚřŭŵőşōŽŪőśťŏŌŢťŒŏŭƓ 1160 ŀŰŌ ŢƁŪţśũŒśťŒ

őŭƔ 

 ĹŪśĺŮƔőśťŒŢũƔőŵĺŻĿŵĹśżĿ 

 
 

Electronic Components 
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Top Most Active 

 
 Support 45 44.25 Resistance 46 46.50 
 

 

 

PTT : śťŒţŝũĹŚũĿļĿŴœŻőĹŪśŵĹşżĿōũşŷőĹśťŒ 44 ð 46.50 ŒŪŏ (ŴœŻőţŰŽőŏŭƓřŭ
ļşŪřŔũőŔşőőŽťŚŷőłżşĿőŭƔ ŴřůƓťŴŏŭŚŒĹũŒōŝŪŌ) 

Support 385 380 Resistance 396 400 
 

 

 

 

SCC : şŪĿŵőşōŽŪőŢƁŪļũŅśťŒőŭƔŏŭƓ 400 ŒŪŏ řŭŶťĹŪŢŸŌŽŴţŻőĹŪśłŨŝťōũşŷőśťŒ
ŢũƔőŏŭƓśŨŌũŒŌũĿĹŝżŪş 

 
 

Support 51.25 50 Resistance 52.50 53.75 
 

 

 

 

BGRIM : Upside ĹŪśĺŮƔőŴśŬƓřŀƁŪĹũŌ ŴţŻőŵśĿĺŪŚŏŭƓŵőşōŽŪő 52.75 ŒŪŏ ŏƁŪŷţŽřŭ
ŶťĹŪŢŸŌŽŴţŻőĹŪśŖũĹōũşŢŨŢřĹƁŪŝũĿŷőśťŒŢũƔő 

 
 
 

Support 82 80 Resistance 86 88 
 

 

 

GPSC : śŪļŪŵĹşżĿōũş SIDEWAY ŷőĹśťŒŢŪřŴţŝŭƓŚřśűœŵŒŒ ASCENDING 
TRIANGLE śťĹŪś BREAKOUT ŴŖůƓťŴŝůťĹŏŬŠŏŪĿ 
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

ŶŏśŠũŖŏƀ : 02-659-4335-40 
Email: sbl@fnsyrus.com 

- 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

รอสัญญาณ 
 
 
 
 
 
 
 
 
 
 
 
 

- 

 

 

 

 

 

 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available for 

borrowing (Share) 

- - 

(ĺŽťřűŝ ŋ ŴşŝŪ 9.00 ő. ĺťĿşũőĹżťőţőŽŪ) 

 

 

 

 

 

 

 

 

 

- 
 

śťŢũŅŅŪŋţŰŽőōũşŷţřż 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
- - - - 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŴŏŭŚŒśŪļŪşũőĹżťőţőŽŪ 

Close Price %Change 

- - 

(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 TOP24C1911A Implied Volatility 47.00% 

Underlying TOP Delta 83.14% 

Type Call Listing Date 27-May-2019 

Strike 66.273 Last Trading Date 29-Nov-2019 

Conversion Ratio 12.32438 Expire 
Date(Maturity 
Date) 

04-Dec-2019 

Moneyness 9.77% ITM outstanding (10-
Nov-2019) 

0 

 
 
 
 
 
 

 TOP: TOP24C1911A 

 śŪļŪŗůƔőōũşĺŮƔőŏŨŝŰŵőşōŽŪőţŝũĹŏŭƓ 72 ŒŪŏ ĺŮƔőřŪŌŽşŚœśŬřŪŋĹŪś

ŃůƔťĺŪŚŏŭƓŢűĿĺŮƔő ļŪŌśŪļŪŴĺŽŪŢűżśťŒĹŪśŗůƔőōũş 

ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 70.50 ŒŪŏ 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
72 70.50 74 75 

 

 

 

 

 

 

 

 

 

 
  

Underlying Bid* DW Bid Price(THB) * 

11-Nov-2019 12-Nov-2019 13-Nov-2019 14-Nov-2019 15-Nov-2019 

73.75 0.66 0.66 0.65 0.65 0.64 

73.50 0.64 0.64 0.63 0.63 0.63 

73.25 0.63 0.62 0.62 0.61 0.61 

73.00 0.61 0.60 0.60 0.59 0.59 

72.75 0.59 0.59 0.58 0.58 0.57 

72.50 0.57 0.57 0.57 0.56 0.56 

72.25 0.56 0.55 0.55 0.54 0.54 

72.00 0.54 0.54 0.53 0.53 0.52 

71.75 0.53 0.52 0.52 0.51 0.50 

* 

 
 
 

mailto:dw@fnsyrus.com
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Volume Outperformed 

ţřŪŚŴţōŰœśŨĹťŒĹŪśŴŝůťĹ Volume Outperformed 

- ŸřżőũŒśşř DW ŵŝŨ Warrant  

- śŪļŪţŰŽőŸřżōƁƓŪĹşżŪ 1 ŒŪŏ 

- œśŬřŪŋŃůƔťĺŪŚ (Volume) ōżťşũőřŪĹĹşżŪ 5,000,000 ţŰŽő 

- %Vol Up ţřŪŚŎŮĿ œśŬřŪŋĹŪśŃůƔťĺŪŚřŪĹĹşżŪşũőĹżťőţőŽŪ ŶŌŚļŬŌŴœŻőŴœťśƀŴŃŻőōƀ 

- ĺŽťřűŝŀŪĹ Finansia Hero  

 

** ŴőůƓťĿŀŪĹţŰŽőŷőĹŝŰżřőŭƔŢżşőŷţŅżŴœŻőţŰŽőŏŭƓŔũőŔşőŵśĿĹşżŪōŝŪŌ  

őũĹŝĿŏŰőļşśŷłŽļşŪřśŨřũŌśŨşũĿŴœŻőŖŬŴŠš ** 

  
 

 

 

Stock Last Base Vol Volume %Vol up 

ALLA 1.22 246,701 7,851,700 3,082% 

DIF 17.00 3,252,644 43,059,500 1,223% 

PIMO 1.30 566,700 6,913,200 1,119% 

NER 2.60 4,344,513 17,888,200 311% 

TITLE 3.66 1,421,844 5,847,700 311% 

 
 
 
 
 
 
 
 
 

DIF : śŪļŪŚżťōũşŝĿřŪŏŭƓŵőşśũŒţŝũĹ 16.80 
ŒŪŏ œśŨŴřŬő Downside ŴśŬƓřŀƁŪĹũŌ ļŪŌśŪļŪřŭ
ŶťĹŪŢŴĹŬŌ Technical Rebound 
 
 
 
 
 

 
 NER : śŪļŪŗůƔőōũşĺŮƔőřŪŷĹŝŽŵőşōŽŪőĺťĿ
ĹśťŒĹŪśŖũĹōũşŏŭƓ 2.70 ŒŪŏ ţŪĹŏŨŝŰŔżŪőŸŌŽ ŀŨ
ŴĺŽŪŢűżśťŒĹŪśŗůƔőōũş  
 
 
 
 

Support 2.54 2.42 

Resistance 2.70 2.88 

 

 

 

 

Support 16.80 16.40 

Resistance 17.30 17.80 
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COMMODITY MARKET 

Crude Oil (WTI) 
 

Cotton 

 Level 1 Level 2 

Support 63.50 63 

Resistance 65.50 66 

   

   
 
 
 
 
 
 
 
 
 
 

śŪļŪŕŽŪŚ ŴţŻőĹŪśōũƔĿňŪőŏŭƓ 65.50 ŴŃőōƀōżťœťőŌƀ ŶŌŚŵőşŶőŽřţŝũĹŚũĿŌűŌŭťŚűż 
ŏƁŪŷţŽřŭŶťĹŪŢŸŌŽŴţŻőĹŪśĺŮƔőŵōŨ High ŴŌŬřŏŭƓ 65.50 ŴŃőōƀōżťœťőŌƀ ŵŝŨřŭŝŰŽőŏƁŪ 
High ŷţřż 

ōũƔĿňŪőŏŭƓ 65.50 ŴŃőōƀ 

 
 

 
 

 Level 1 Level 2 

Support 56 54.50 

Resistance 57.50 59 

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪřũő ĹŪśŵĹşżĿōũşŷőśťŒśŨŚŨĹŝŪĿŚũĿļĿŴœŻőŝũĹšŋŨ Sideway Up 
ŝżŪŢŰŌōŬŌĹśťŒŒőĺťĿ Channel ŏŭƓŒśŬŴşŋ 57.50 ŌťŝŝŪśƀŢţśũňōżťŒŪśƀŴśŝ ŏƁŪ
ŷţŽťŪŀřŭŚżťŢŝũŒśŨţşżŪĿŏŪĿ 

Sideway Up 
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Gold Futures 

Contracts Long Short Net YTD 

Institution 11057 11403 -346 204 

Foreign 6729 7244 -515 108236 

Local 25285 24424 861 -107187 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GOZ19 

 

śŨŚŨŢũƔőŗůƔőōũşŢŝũŒţŝũĿŚůőŵőşśũŒ  

1460 ŌťŝŝŪśƀ 

 

 

 

 

 

śŪļŪŏťĿļƁŪŸŌŽśũŒŵśĿĹŌŌũőŀŪĹĹŪśŵĺŻĿļżŪ

ōżťŴőůƓťĿĺťĿŴĿŬőŢĹŰŝŌťŝŝŪśƀ 

ŘŪŖŏŪĿŴŏļőŬļ śŪļŪŏťĿļƁŪœśŨļťĿōũşŴţőůťŵőş

śũŒ 1460 ŌťŝŝŪśƀ ŘŪŖĹŪśŸţŝŝĿōżťŴőůƓťĿŚũĿŸřżŎűĹŌŮĿŴĺŽŪ

řŪ ŏƁŪŷţŽŘŪŖśŨŚŨŢũƔőśŪļŪŏťĿļƁŪřŭŶťĹŪŢŗůƔőōũşŢŝũŒ şŪĿ

ŵőşōŽŪőśťŏŌŢťŒŌżŪőŵśĹŏŭƓ 1460 ŌťŝŝŪśƀ 

 

 

 

 

 

 

 

 

şũőŏŭƓ 8 Ŗ.Ś. 2019 
ĹťĿŏŰő SPDR ĺŪŚŏťĿļƁŪ 13.19 ōũő 

ŴţŝůťŏŭƓśŨŌũŒ 901.19 ōũő 
 
 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1460 1450 1470 1475 

    
 

 

 

 

 

 

 

 

 

 Ŗťśƀō Short ōŪřōŽőŏŰőŏŭƓ 1475-1480 ŌťŝŝŪśƀ 

œŬŌŏƁŪĹƁŪŸśŏŭƓ 1465 ŌťŝŝŪśŸœŵŝŽş 

 ŖťśƀōşżŪĿŵőŨ śťŴœŬŌ Long ŏŭƓŵőşśũŒ 1460 

ŌťŝŝŪśƀ ŴœŽŪŏƁŪĹƁŪŸśŏŭƓ 1470-1475 ŌťŝŝŪśƀ ōũŌ

ĺŪŌŏŰőĹśŋŭţŝŰŌ 1450 ŌťŝŝŪśƀ 
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USD Futures 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDZ19 

 

 

 

 

 

 

 

 

 

ļżŪŴĿŬőŒŪŏŚũĿļĿŏŬŠŏŪĿťżťőļżŪ 

 

 

 

 

 

 

 ŖťśƀōşżŪĿŵőŨ Wait and See 

 
 

 

 

 

 

 

 

 

 

ŘŪŖŴŏļőŬļśŪŚ 240 őŪŏŭ ŴłŽŪőŭƔļżŪŴĿŬőŒŪŏŵĺŻĿļżŪ

ŢŝũŒřŪŏŭƓśŨŌũŒ 30.36 ŒŪŏ/ŌťŝŝŪśƀ ŏŬŠŏŪĿļżŪŴĿŬőŒŪŏ

ŚũĿļĿŏŬŠŏŪĿťżťőļżŪ şŪĿŵőşśũŒŏŭƓ 30.25 ŒŪŏ/ŌťŝŝŪśƀ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
 
 ŵőşśũŒ ŵőşōŽŪő 

30.30 30.25 30.45 30.50 
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Market Summary & Theoretical Price 

SET50 Index Futures  

Series Settle Change 
Vol 

Contracts 
Vol 

Change OI 
OI 

Change 
Days to 
Delivery 

Theoretical Div. 
Yield 

Fund 
Rate Basis 

Premium 
Discount Theoretical Lower Upper 

S50X19 1102.7 -2.5 1 1 26 0 17 1104.44 1103.93 1107.14 0.02% 1.75% -0.85 -1.74 

S50Z19 1102.5 -0.9 137502 -71267 310540 -12298 46 1105.46 1104.06 1112.76 0.38% 1.75% -1.05 -2.96 

S50F20 1099.9 -2.5 1 0 31 0 80 1105.27 1102.85 1117.97 1.04% 1.75% -3.65 -5.37 

S50H20 1097.0 -0.9 13348 -5784 36357 242 137 1102.39 1098.25 1124.14 2.03% 1.75% -6.55 -5.39 

S50M20 1092.8 -0.3 1680 -840 8318 133 231 1094.26 1087.28 1130.93 3.08% 1.75% -10.75 -1.46 

S50U20 1087.6 -1.4 375 -415 2789 -14 323 1089.00 1079.23 1140.27 3.24% 1.75% -15.95 -1.40 

Gold Futures  

Series Settle Change 
Vol 

Contracts 
Vol 

Change 
OI 

OI 
Change 

Days to 
Delivery 

Theoretical Premium / 
Discount 

Risk Free Rate 
Theoretical Lower Upper 

GFZ19 21240 -260 226 210 1006 79 46 21150 21123 21289 90.41 1.75% 

GFG20 21320 -260 54 53 382 56 108 21212 21150 21540 107.68 1.75% 

GFJ20 21340 -320 10 8 58 19 170 21275 21177 21791 64.95 1.75% 

Gold Online Futures 

Series Settle Change 
Vol 

Contracts Vol Change OI OI Change Days to Delivery Theoretical 

GOZ19 1473.30 -19.50 22920 16154 64822 6721 46 1465.57 

USD Futures  

Series Settle OI Change Days to Delivery Theoretical Basis 

USDX19 30.38 0.04 17 30.40 0.02 

USDZ19 30.34 0.04 46 30.47 -0.02 

USDF20 30.35 0.05 80 30.55 -0.01 

USDH20 30.32 0.06 137 30.69 -0.04 
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