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s SET50 Index Futures
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=8 SETS50 Index Options
; SET50 Long
i AN A AN s Cost Profit/L
P/|. $50718C1150 duusin - Long S50Z18C1150 desovinrnlsi Index s50z18c1150 Cost Profit/Loss
uanal 1160 an
60 1025 -125 20 -20
50 /
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2 / ] L 1100 -50 20 -20
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i 1175 25 20 5
20
1200 50 20 30
30
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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S$50Z18C1100 19.60 4.00 432 2,730 0.00 19.60 1119.60 0.04 16.59% 0.40 21.91
c
-§ S50Z18C1125 13.80 3.50 678 3,033 0.00 13.80 1138.80 0.06 17.93% 0.29 22.89
8' S$50Z18C1150 8.80 2.20 368 4112 0.00 8.80 1158.80 0.08 18.38% 0.20 24.99
3 S50Z18C1175 5.30 0.50 164 3,931 0.00 5.30 1180.30 0.10 18.59% 0.13 27.39
S$50218C1200 3.30 0.50 2,774 8,220 0.00 3.30 1203.30 0.12 19.10% 0.09 29.06
S50Z18P1100 39.40 -12.60 167 2,883 22.59 16.81 1060.60 -0.02 15.84% -0.61 -16.61
.5 S50Z18P1125 59.70 -11.70 215 2,097 47.59 12.11 1065.30 -0.01 17.88% -0.71 -12.77
8‘ S50Z18P1150 76.50 -12.30 123 1,165 72.59 3.91 1073.50 0.00 15.57% -0.84 -11.81
E S50Z18P1175 101.00 -9.60 1 590 97.59 3.41 1074.00 0.00 18.42% -0.87 -9.25
S50Z18P1200 122.00 -14.00 2 301 122.59 -0.59 1078.00 0.00 15.33% -0.95 -8.43
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P> SECTOR OUTLOOK

Banking
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PTT PUBLIC COMPANY LIMITED dally_
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Momentum Trading
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Swing Trading

MUANGTHAI CAPITAL PUBLIC COMPANY LIMITED
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DW

DTAC: DTAC24C1901A

‘m g "

TOTAL ACCESS COMMUNICATION

Trlll‘t ""'l‘*—h'r i;j.' bt ll“l' i‘T‘iI *

+ +T+T!.

daily

: 56.00

< 54.00

: 52.00

1 50.00

< 48.00
E46.00)
1 44.00
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< 40.00

< 38.00

< 36.00|

:34.00

2 32.00

‘18 21 26 Jul05 10 13 18 23 Aug 07 10 16 21 24
@ 201 afand) Cimita:

Sep 07 12 17 20 25 Oct 05 10 16 19 25 Nov 07‘

LUIGU
47.50

(T L5T]

45.50 44.50 48.00

1A Ura wudugaui 45.75 uin duvin Higher High awuan
Bupdutnan Ysafiusandlemausushduneaeu 47.50 um Snszasn

winsImnansinnin 44.50 un sinvanu

AouMNToNALNNLAN

Insdwii 02-658-9915

LllS M58 IAN Email: dw@fnsyrus.com
* e lgiussuiisulunsdonnavna H .
market ope:rnzwftu "lﬂﬂmm?narkeﬁtj call Line: @dw24
Name DTAC24C1901A Implied Volatility 66.00% Underlying Bid* DW Bid Price(THB) *
30-Oct-2018  31-Oct-2018  01-Nov-2018  02-Nov-2018  05-Nov-2018
Underlying DTAC Delta 31.32% 4675 037 037 036 036 035
Type Call Listing Date 07-Aug-2018 4830 Be Uels B - e
46.25 035 035 034 034 033
Strike 57.400 Last Trading Date  31-Jan-2019 46,00 034 033 033 033 032
Conversion Ratio  7.87000 Expire 05-Feb-2019 4575 033 0.32 0.32 032 031
Date(Maturity 45,50 032 0.32 031 031 030
Date)
4525 031 031 030 030 0.29
Moneyness -20.30% OTM outstanding (28- 29,200 45.00 030 030 0.29 029 0.28
Oct-2018) 4475 0.29 0.29 0.28 0.28 027
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SEAOIL 2.98 21.14 2.80/2.70 3.12/3.22 Uptrend Breakaway Gap sanwiuuin
2 PIMO 448 7.69 4.40/4.26 4.60/4.76 Uptrend s1avin All Time High
3 TITLE 8.20 6.49 8.00/7.80 8.40/8.65 Sideway Aushiinuurgiu 9.00 uwm awsald Toondu
4 EA 46.50 3.91 45.50/44.50 47.00/48.50 Sideway winsiAEu 47.00 vulel mwanuuin
5 RS 16.10 3.87 15.80/15.30 16.30/17.00 Sideway flushlunsou Sideway

5 TOP MAINBROAD LOSER

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

1 DDD 27.00 -6.09 25.50/24.50 28.50/30.00 Sideway Down Ealehiifal b blaloplitipN

2 STPI 4.84 -5.10 4.78/4.68 5.00/5.15 Sideway Ay Tugheingu

3 RML 1.35 -4.93 1.31/1.26 1.40/1.45 Sideway unlsslunsou Sideway

4 MINT 35.00 -4.11 34.25/33.50 36.00/37.00 Sideway Down Bullish Divergence Tu Stochastic filomasia
5 KBANK 199.50 -3.16 195/193 202/204 Sideway Down wam 200 U mwisunduluau

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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Cude 0 ()
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u:um.mse:au-o.zzm.mmu, H:66.92 Li66.58 C66.89 {Nemaﬁ"e Coal (EOD]) dally
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Level 1 Level 2 Level 1 Level 2
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Resistance 68 70 Resistance 110 113
§IULiuN 66 ADAANS 13m Bottom

Tahsiu WTI ldeinununsustonii 68 noaanssiounsisa launduith TAnauin seaseg Tunmznsusushassioiiios anaaiunsashe Low

gsoumsWnaldnaad soullsonguusnii 66 moaalssiousisa uazgu  Tug Pumsuian Bottom wassouil nosuusuaalus 106 noaanssosiu
“anil 65 AvaassiauNssa
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’ Gold Futures

o oo . Spot Gold 4 hours
s1AN49ANHTANNY Sideway Up , ©1,245.00
$ 1,240.00
" |3 $1,235.00
AN INIMAAs1y 240 wNis1AINDYAN u [‘ x |;I\| hf '
nasannnnginn High 1243 ABARNTANN ust liviam | ' li 'i p M 4 ;m 5 00
uusuwas Uptrend Channel # 1225 aaaans _ m‘ ‘| - 1,220.00
WInsIAIMaIAT biaunsadusyeiu 1220 — | ©1,215.00
1225 poaas e audunstunnaasiiayaidaudn | ‘1 £1,210.00
t 1
- T Il
" M"' ” “ l w. 1,205.00
o :1,200.00
] 'H"' ‘ $1,195.00
| |‘ \M "m”p |” £1,190.00
. . 2 i ©1,185.00
Auustinszuzdu GFZ18 W s
] $1,180.00
o wasmINUUFRIUAAN UL Long s[wmwam‘su‘mm Sep 1819202122 252627280ct 03040506 0910111213 1617181920 2324252627 3031 |
o Y ° ° a a © 2018 Bisnews AFE (Thailand) Limited www bisnews. .com
1220 - 1225 aoaans fitvunovind lsiiusinm e
1235 -1240 aoaas dawnavuliosiaimadsinan w2 LRl
56U 1218 moaans 1225 1220 1235 1240
Fuii 29 @, 2018 Contracts Long Short Net YTD
noeu SPDR 1innsfionTaimasdn Institution 8489 9984 -1495 -8692
5.3 i Guuiis=6iu754.94 s Foreign 2642 4164 11522 6488
Local 12764 9747 3017 2204
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B USD Futures

. s Y o = Thai Baht Spot Rate 4 hours

saumsaaun1uuu'xm1umnmm ]
- -33.600

33.40 - 33.50 un/moaans |
awnamaiiaTy 240 i Aduundaus i pH 133.400
ansnAaMisnAst nandfirnegoumor@y ‘W JLLW 33200
gy . S - S il -33.200

UINAULDILASN ANF3UAIYINANNUUINTDURT LU ” :
ﬁwuﬁwﬁmﬁu%nm 33.40 - 33.50 v w/maaans 15 133,000

UsufinAn@uuinazsdhidonmAnsssusinaiusou !
= $32.800

i ]
$32.600
Anuinszazau USDZ18 132400
o 3 a4 < £32.200

o WasHINHUzsoaanU: Long oA kuuivudedn |

Tndusinas 33.00 - 33.10 v w/aoaans SWhuunuvin ]
Alsii 33.25 -33.35 vu/eeaans lesflandauiamis 132.000

o RuumudeaAusssu 32.80 uu/aoaans Jul 29 Aug03 07 09 12 15 17 21 23 2628 Sep 05 07 11 13 16 19 21 25 27 Oct 03 05 09 11 15 17 19 23 25 29 31
@ 2018 Bisnews AFE (Thaiand) Limited www bisnews com
(T LT uuAU
33.20 33.10 33.40 33.50**
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Market Summary & Theoretical Price

A" Chart Insight _,

SET50 Index Futures

Theoretical

q Vol. Days to Div. Fund o Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50V18 1080.0 14.5 617 429 590 -169 0 1077.41 1077.41 1077.41 0.00 1.50% 2.59 2.59
S50X18 1080.3 13.6 91 41 688 22 30 1078.17 1077.51 1083.04 0.01 1.50% 2.89 2.13
S50218 1080.9 17.7 179893 -51736 271589 6155 58 1078.85 1077.56 1088.26 0.01 1.50% 3.49 2.05
S50H19 1078.5 17.3 10627 -2843 20545 -69 149 1080.62 1077.32  1104.81 0.01 1.50% 1.09 -2.12
S50M19 1073.9 16.4 2459 -323 8057 145 240 1075.50 1070.18 1114.46 0.02 1.50% -3.51 -1.60
S50U19 1070.4 17.0 513 -140 3750 167 332 1066.04 1058.69  1119.94 0.03 1.50% -7.01 4.36
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFV18 19370 -80 16 -29 947 -52 0 19435 19435 19435 -65.00 1.50%
GFZ18 19450 -80 36 -184 2292 4 58 19481 19458 19651 -31.32 1.50%
GFG19 19490 -90 26 9 452 21 120 19531 19483 19882 -40.84 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 33.16 0.07 0 33.27 -0.11
USDX18 33.17 0.15 30 33.35 -0.10
USDz18 33.12 0.12 58 33.42 -0.15
USDH19 33.03 0.12 149 33.67 -0.24
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