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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS November 30, 2018
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B® SET50 Index Futures
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Interest Value Value Even Premium Volatility Gearing
S$50Z18C1025 69.10 0.50 1 261 62.85 6.25 1094.10 0.01 22.17% 0.84 13.29
c
-§ S$50Z18C1050 44.00 -3.30 234 918 37.85 6.15 1094.00 0.01 15.91% 0.80 19.77
3 S$50Z18C1075 26.70 0.10 375 3281 12.85 13.85 1101.70 0.01 16.06% 0.62 25.24
3 S$50218C1100 13.40 -0.30 707 4,284 0.00 13.40 1113.40 0.02 15.36% 0.41 33.39
S50Z18C1125 7.20 -0.60 706 5,399 0.00 7.20 1132.20 0.04 16.74% 0.25 37.18
S50Z18P1025 3.20 0.10 106 3176 0.00 3.20 1021.80 -0.06 18.51% -0.12 -39.16
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E S50Z18P1100 24.20 0.00 495 3,651 12.15 12.05 1075.80 -0.01 14.84% -0.59 -26.63
S50Z18P1125 43.00 -0.50 55 1,984 37.15 5.85 1082.00 -0.01 16.12% -0.76 -19.30

November 30, 2018 3 | Page



A" Chart Insight _, ‘F"W\IANSIA
P> SECTOR OUTLOOK

Food & Beverage
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B Top Most Active

ADVANCED INFO SERVICE PUBLIC COMPANY daily | | THE SIAM CEMENT PUBLIC COMPANY LIMITED
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Momentum Trading
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THAI UNION GROUP PUBLIC COMPANY LIMITED 4 hour
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TOA PAINT (THAILAND) PUBLIC COMPANY

daily
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DW

COM7: COM724C1904A

COM?7 PUBLIC COMPANY LIMITED
Ml

60 mins

(T T] LUIGNU
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i - 15 Rebound siatiiag
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I l “18.00 M1579571AN Email: dw@fnsyrus.com
Nov 05 06 [ 08 09 12 13 14 15 16 19 22 27 28 29 30 | * oA IBissuisulunsdovnoang H .
SR —_—— e market oper;ﬂnﬁwftu "bisﬁmmiarkeﬁtj call Line: @dw24
Name COM724C1904A Implied Volatility  49.00% Underlying Bid* DW Bid Price(THB) *
30-Nov-2018  03-Dec-2018  04-Dec-2018  06-Dec-2018  07-Dec-2018
Underlying CoM7 Delta 30.68% 1930 027 026 026 026 026
Type Call Listing Date 07-Nov-2018 1920 026 0.26 025 025 025
19.10 0.25 025 0.25 024 024
Strike 23.580 Last Trading Date  30-Apr-2019 19.00 025 024 024 0.4 023
18.90 0.24 023 0.23 0.23 0.23
Conversion Ratio  4.19000 Expire 06-May-2019 18.80 023 0.23 022 022 022
Date(Maturity
Date) 18.70 0.22 022 0.22 0.21 0.21
18.60 0.22 021 0.21 0.21 0.21
Moneyness -19.85% OTM outstanding (29- 350,100 18.50 0.21 0.21 0.20 0.20 0.20
Nov-2018)
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5 TOP MAINBROAD GAINER

m PClose %Change
1 NINE 1.86 12.73
2 SGF 1.56 7.59
3 COL 24.40 5.17
4 GLAND 3.82 3.80
5 TEAMG 2.28 3.64

TOP GAINER AND LOSER

Support Resistance Trend (1 Week)
1.80/1.70  2.00/2.10 Sideway Up
1.50/1.44 1.60/1.70 Sideway

24.20/23.60 25/26 Sideway Up
3.76/3.66 3.92/4.02 Sideway Up
2.24/2.18 2.32/2.40 Sideway

+INANSIA

ALWAYS A STEP AHEAD

Technical View
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5 TOP MAINBROAD LOSER

Support Resistance Trend (1 Week)

Technical View

1 KCE 27.75 -5.93
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5 HANA 33.50 -3.60
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8.60/8.35 9.10/9.40 Sideway Down
32.50/31.50 34.75/35.75 Sideway
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s man 9.10 v awwna Downside
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g COMMODITY MARKET
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(CBOT Soybean (DLY10)) daily

cudeowm AN+ 05124 5160 L5120 (5147 4.8 045 I_“ il 1910.00

i — - |---| ,..—--!['_;_ — | 1900.00
;]"' il wrrl o -IIII _____/"" ' Il ~ I T
el LT el R Ly . i

o W et L, N | e
a" S {

i Ii' o i X l l‘ £ 880.00
-I'I \‘\\ ! i. _

iy L AN an ‘ I“ | “ ' m £870.00

sl I."F RN 1] l l I l £ 860.00
" i I i

T 1 850.00
m ‘ Y' . 1 |

e L ~ l " -840.00
4okt St f/ v . l l

L0001 ~ \ ‘I"‘. A0 | . ‘ -:330.00
/\/\/\ NAA ’f/v\w"‘; "..\/\ A m‘ r ‘ +‘ |

\ / \ +820.

A \_/\ /“ %) /\ ' ‘ 7320 00

‘ v 810,00

\\ N 1o 827 Jul 06 11 16 10 24 27Aug06 00 14 17 21 24 28 Sep07 11 14 18 21 25 Ocl 04 08 11 15 18 22 25 29 Nov 05 08 12 15 19 23 27 30] |

/
© 2018 Benews AFE [Thaland] Lrmted woew Do conm

Level 1 Level 2 Level 1 Level 2
Support 50 48 Support 880 860
Resistance 54 56 Resistance 900 920
Bullish divergence Taduurdrudrdausnasa
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saANdIAINANYEIN 1220 - 1230 naaans
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ADAANT
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o wosninsuuzsoilla Short fesAmasdnaa
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1230 moaansanszann
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noau SPDR Aasnshionsainasd
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’ Gold Futures
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Spot Gold

4 hours
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s . i Thai Baht Spot Rate 4 hours
ATNUUN Sideway 1iasan1s P 33400
Breakout 18a2n1sing 133,300
AduuImsy 240 uiii aawdala laugdsuld -§33.200
annionuil Avduvmdaadoulunsou Sideway 33,100
44 32.70 — 33.00 un/@0aaNs ARUUIMREARUNN _533 000
finaneiidgaiaudnadafisiolio Breakout oanan %
NSOUMINATT
$32.800
” x W £32.700
1 32,600
) ) ; £ 32.500
Auziszarzdu USDZ18 ‘
£ 32.400
e wosndo Long 1 33.00 uw/meaand dithuunuvin
, £32.300
A 5129 33.15 - 33.20 v /meaans daziavuiile
. - " $32.200
ARuUInudda Al 32.80 unn/noaansanszasn :
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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
S50X18 1087.4 -2.6 466 465 0 -471 -1 1087.82 1087.84 1087.66 0.00 1.50% -0.49 -0.46
S50718 1089.5 0.2 116305 23439 265201 1912 27 1088.54 1087.94  1092.97 0.01 1.50% 1.65 0.96
S50F18 1090.2 -1.4 26 3 324 11 61 1089.38 1088.01 1099.38 0.01 1.50% 2.35 0.82
S50H19 1086.4 0.0 9856 2385 25120 430 118 1090.42 1087.78  1109.76 0.01 1.50% -1.45 -4.02
S50M19 1082.0 0.6 1731 776 8092 106 209 1086.17 1081.50 1120.43 0.02 1.50% -5.85 -4.17
S50U19 1078.9 0.7 892 714 5376 446 301 1077.44 1070.72  1126.78 0.03 1.50% -8.95 1.46
Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFzZ18 19220 130 120 29 2407 67 27 19181 19171 19259 38.72 1.50%
GFG19 19280 130 6 -59 665 -40 89 19230 19195 19487 49.90 1.50%
GFJ19 19330 130 52 46 407 13 148 19277 19218 19704 53.44 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDX18 32.89 -0.15 -1 32.93 -0.04
uUSDz18 32.96 -0.05 27 33.00 0.03
USDF18 32.86 -0.12 61 33.09 -0.07
USDH19 32.81 -0.07 118 33.24 -0.12

November 30, 2018
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