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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS October 31 ' 2018
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S$50Z18C1100 18.50 -1.10 480 2,967 0.00 18.50 1118.50 0.04 15.90% 0.40 23.08
c
-§ S50Z18C1125 13.00 -0.80 296 3,055 0.00 13.00 1138.00 0.06 17.41% 0.29 23.90
8' S$50Z18C1150 8.40 -0.40 95 4,146 0.00 8.40 1158.40 0.07 18.08% 0.20 25.73
3 S50Z18C1175 5.20 -0.10 60 3,944 0.00 5.20 1180.20 0.09 18.54% 0.13 27.74
S$50218C1200 3.10 -0.20 50 8,232 0.00 3.10 1203.10 0.12 18.88% 0.09 29.84
S50Z18P1100 39.50 0.10 68 2,875 21.85 17.65 1060.50 -0.02 16.30% -0.60 -16.40
.5 S50Z18P1125 59.90 0.20 382 2,041 46.85 13.05 1065.10 -0.01 18.51% -0.70 -12.58
8‘ S50Z18P1150 76.10 -0.40 172 1,249 71.85 425 1073.90 0.00 15.88% -0.83 -11.80
E S50Z18P1175 96.50 -4.50 1 590 96.85 -0.35 1078.50 0.00 13.21% -0.94 -10.54
S50Z18P1200 125.40 3.40 301 121.85 3.55 1074.60 0.00 21.76% -0.88 -7.57
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Construction Materials
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B Top Most Active
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Swing Trading
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WHA UTILITIES AND POWER PUBLIC COMPANY daily
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CPF: CPF24C1903A

CHAROEN POKPHAND Foons FUELIC COMPANY daily. I,I,‘I,I,')‘ag"l_l I,I,‘I,I,'Jﬁ"lu
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12350 M151951AN Email: dw@fnsyrus.com
18 05 09 11 13 17 19 23 25 Aug 06 08 10 15 17 21 23 27 29 Sep 06 10 12 14 18 20 24 26 Oct03 05 09 11 16 18 22 25 29 Nov05 07 | * oA IBissuisulunsdovnoang

Line: @dw?24
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market open winifu liisauahe market call

Name CPF24C1903A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THB) *
31-Oct-2018  01-Nov-2018  02-Nov-2018  05-Nov-2018  06-Nov-2018
Underlying CPF Delta 36.09% 25 50 016 016 016 015 015
Type Call Listing Date 26-Sep-2018 25.25 015 0.15 015 0.14 0.14
25.00 0.14 0.14 0.14 013 013
Strike 28.410 Last Trading Date  29-Mar-2019 e ™ N v e e
Conversion Ratio  10.32000 Expire 03-Apr-2019 24.80 013 0.13 013 0.13 0.13
Date(Maturity 24.70 0.13 0.13 0.13 0.12 0.12
Date)
2460 013 0.12 0.12 0.12 0.12
Moneyness -12.71% OTM outstanding (30- 25,900 24.50 012 012 012 012 012
Oct-2018) 24.40 0.12 012 0.12 0.1 0.11
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SGF 1.58 9.72 1.53/1.49 1.64/1.70  Sideway Down Ausilunuiliinoag
2 BWG 1.18 6.31 1.15/1.12 1.21/1.25 Sideway Up wza Downtrend line szuzduduin
3 BGC 13.30 5.56 13.00/12.70  13.60/13.90 Uptrend s7avih All Time High uunliuudaunss
4 EA 48.75 4.84 48/47 49.50/50.50 Sideway Up ‘imesszaiauﬁlush
5 SKY 13.90 4.51 13.60/13.30 14.10/14.50 Sideway saunisslunsou Sideway
5 TOP MAINBROAD LOSER

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

1 THANI 8.55 -3.39 8.45/8.30 8.70/8.85 Sideway Eal2alfapN:phbalopiitipN:
2 coM7 20.60 -2.83 20.30/20.00 21/21.40 Sideway EalehiifalphblaloplitipN
3 SF 7.65 -1.92 7.50/7.35 7.75/7.90 Sideway Down syAman 7.75 vimasdn fanwiduau
4 S 3.22 -1.83 3.16/3.06 3.30/3.40  Sideway Down winnam 3.12 v @osinshsioiiios
5 TITLE 8.05 -1.83 7.80/7.60 8.20/8.40 Sideway fushlunsou Sideway

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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Crude Oil (WTI) Palm Oil
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’ Gold Futures

Spot Gold 4 hours
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(1 T T] (187 T 1a 1T
1215 1210 1227 1230

Contracts Long Short Net YTD
Institution 3265 3878 -613 -9305
Foreign 3434 2344 1090 7578
Local 6408 6885 -477 1727
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] \ A = Thai Baht Spot Rate 4 hours
99UANIIIURANVYINANNUUIVIARALUD ‘ £33.500
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Market Summary & Theoretical Price

Series Settle
S50X18 1080.7
S50Z18 1079.7
S50F18 1078.5
S50H19 1076.7
S50M19 1072.1
S50U19 1068.9
Series Settle
GFZ18 19430
GFG19 19490
GFJ19 19550

Series
USDX18
USDZ18
USDF18
USDH19

Vol.
Change Contracts
0.4 33
-1.2 148911
1078.5 2
-1.8 7612
-1.8 1912
-1.5 483
Vol.
Change Contracts
-20 80
0 27
19550 1
Settle
33.23
33.22
33.15
33.07

SET50 Index Futures

Theoretical
Theoretical Lower
1079.04 1078.40
1079.60 1078.34
1080.41 1078.39
1081.34 1078.06
1076.24 1070.95
1066.81 1059.48
Theoretical
Theoretical Lower
19342 19319
19391 19344
19438 19367

Days to Delivery

Days to
Change Ol Change Delivery
-58 676 -12 29
-30982 260014  -11575 57
2 2 2 91
-3015 20691 146 148
-547 8093 36 239
-30 3837 87 331
Gold Futures
Days to
Change ol Change Delivery
44 2323 31 57
1 475 23 119
1 2 2 178
USD Futures
Change
0.06
0.10
0.07
0.04

29

57

91

148

Div.
Upper Yield
1083.75 0.00
1088.86 0.01
1095.19 0.01
1105.39 0.01
1115.07 0.02
1120.58 0.03
Upper
19508
19737
19955
Theoretical
33.33
33.40
33.49
33.64

Fund
Rate

1.50%
1.50%
1.50%
1.50%
1.50%

1.50%

Premium /

Discount

88.08
98.91

112.13

Basis

2.55
1.55
0.35
-1.45
-6.05

-9.25

Premium
Discount

1.66
0.10
-1.91
-4.64
-4.14

2.09

Risk Free Rate

1.50%

1.50%

1.50%

Basis

-0.02

-0.03

-0.10

-0.18
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