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Yesterday, the SET fell below I 176000
1741 to touch its afternoon's h_’ P f—
©v support of 1735. After which, index t o
= bounced back to test its resistance Tf : —
b~ of 1752 and ended up. Today, we s
< recommend our investors to keep ' 1680.00
72} an eye on a minor resistance of 5
Z 1756. If the SET breaks such level, 1,660.00
z this confirms an upward movement l :
i in the hourly picture to test 1770. + 1,640.00
2 In addition, it implies that this
— round of retreats has ended. If SET * T - 1,620.00
T falls below 1741 one more time, I
g this will open a risk for the index to ’ - 1,600.00
Zz retreat.
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Technical Review:
e S50U18: This morning, we expect the index to move within narrow range, capped by its
Support 1747 1741* : ) , - e
PP resistance of 1162-1165 while deciding on its direction.
Resistance 1756* 1760 e Momentum Trading : BPP, BCH

e Swing Trading : QH , EA
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SET50 Index Futures

(SET50 December 18) PRl Index likely to open up this morning to test
L resistance of 1165

lJr'l- ‘! [1°159.90] On September 27, 2018, foreign investors
' + T : 1:150.00 continued to register a net short position, the
second straight day, by 8,792 contracts; part of

1,14

l,l! “i . ' 1'1;;: which is new. Given that, their cumulative
, - “ — position for May 2 - September 27 is a net

' f TI T o short of 21,703 contracts.
' *i ; " WA There is a chance that the index will be
‘ i 11009 capped at its resistance of 1165 this morning
' s~ because yesterday's basis ended with a lower
' . e premium of 1.36 points after there was buying
+' !H ! [ 1,070.00 in the SET50 Index to make them increase on

i* + t t ws00ef  the last trading day of the S50U18.

ﬂ' " 1.050.00 In the hourly picture, we view that the
owod  950Z18 outperformed the market because it
— instantly bounced back after it fell to trade

modestly below its support of 1148. In this
e o === regard, if the index is able to break 1165, there
is a chance it will hit a higher high in the big

_ swport Resistance picture.
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1155 1150 1165 1169 $50Z18: (Trading Long)
T e Short Net YTD . For the long posi’Fion placed at 1150, we bglleve
investors have cashed in yesterday after the index
Institution 58269 51586 6683 18026 tested 1158-1160. If not, wait until the index moves
Foreign 37330 46122 8792 12029 above 1165 and !qck in a profit. If the index falls below
1155, cut the position.
Local 151679 149570 2109 -5997 . For those without any position, when the index
decreases in the hourly picture to its support of 1155,
go long.
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change Ol Change DD:l{;:; . Theoretical Y?:{d I;::: Basis ';';::;:;:
Theoretical Lower Upper
S50V18 1161.0 3.0 405 324 1399 -4 32 1159.60 1158.83  1165.18 0.00 1.50% 2.46 1.40
S50X18 1155.7 1.0 408 -46 523 100 62 1160.23 1158.76  1171.06 0.01 1.50% -2.84 -4.53
S50718 1159.5 0.4 203430 59856 280398 5137 90 1160.94 1158.80 1176.65 0.01 1.50% 0.96 -1.44
S50H19 1156.5 0.4 9921 7008 10450 1679 181 1162.73 1158.43  1194.33 0.01 1.50% -2.04 -6.23
S50M19 1152.7 1.2 2441 1525 6452 446 272 1156.21 1149.73  1203.69 0.02 1.50% -5.84 -3.51
S50U19 1149.3 -6.8 550 550 401 401 364 1145.14 1136.47 1208.68 0.03 1.50% -9.24 4.16
Gold Futures
Series Settle  Change CoXtc:- tcts Change ol Change [I;):l{:::; . Theoretical PI;?:::::t/ Risk Free Rate
Theoretical Lower Upper
GFV18 18440 -70 785 733 2305 312 32 18261 18249 18349 179.23 1.50%
GFZ18 18500 -70 398 385 2634 243 90 18304 18271 18552 195.77 1.50%
GFG19 18550 -50 19 10 104 11 152 18351 18294 18768 199.30 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 32.39 -0.02 32 3251 -0.03
USDX18 32.36 -0.02 62 32.58 -0.06
uUsbz18 32.34 -0.03 90 32.66 -0.08
USDH19 32.21 0.00 181 32.89 -0.21
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DISCLAIMER: This report has been prepared by Finansia Syrus Securities Public Company Limited (FSS). The information herein has been obtained from sources believed to be reliable and accurate; however FSS makes no
representation as to the accuracy and completeness of such information. Information and opinions expressed herein are subject to change without notice. FSS has no intention to solicit investors to buy or sell any security in
this report. In addition, FSS does not guarantee returns nor price of the securities described in the report nor accept any liability for any loss or damage of any kind arising out of the use of such information or opinions in this
report. Investors should study this report carefully in making investment decisions. All rights are reserved.

This report may not be reproduced, distributed or published by any person in any manner for any purpose without permission of FSS. Investment in securities has risks. Investors are advised to consider carefully before making
investment decisions.

Finansia Syrus Securities Public Company Limited may act as market maker and issuer of DWs. The company may prepare the research reports on those underlying securities. Investors should carefully read the details of the
derivative warrants in the prospectus before making investment decisions.
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