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CHART INSIGHT BY FINANSIA SYRUS
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s SET50 Index Futures

(SET50 December 18)
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Contracts Long Short Net YTD
Institution 40888 36443 4445 34523
Foreign 21717 37003 -15286 -29424
Local 103447 92606 10841 -5099
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q o o a . SET50 Lon .
P /|. $50Z18C1150 AN Set50 Index asuniiudnaLuIsy Index 550218(?1150 Cost Profit/Loss
ddey Ussifiudaili lonafiush Whnsnuwosnns
50 flushii 1160 am 1025 -125 232 -23.2
40
/ 1050 -100 23.2 -23.2
30 / nagns . Long S50Z18C1150
2 1075 -75 232 -232
/ aanugean : 23.2 06f
10 . 1100 -50 23.2 -23.2
0 / — ﬁ'\"lssjqamwmmqwg - s
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410 - Whuuneatsvindals 1 1160 aa
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-20 / AnANNU(1d21INA1Y) : 1173.20
30 Y4 1175 25 23.2 1.8
40 1200 50 23.2 26.8
-50
1225 75 23.2 51.8
Price Change Vol Open Intrinsic Time Break All-in- Implied Delta Effective
9 ) Interest Value Value Even Premium Volatility Gearing
S$50Z18C1100 50.50 -5.80 33 309 38.05 12.45 1150.50 0.01 11.96% 0.74 16.77
c
.§ S50Z18C1125 35.50 -5.90 254 1,471 13.05 22.45 1160.50 0.02 12.59% 0.60 19.24
8' S$50Z18C1150 23.20 -4.40 472 3,571 0.00 23.20 1173.20 0.03 12.71% 0.46 22.41
3 S50Z18C1175 14.30 -3.20 613 3,321 0.00 14.30 1189.30 0.05 12.81% 0.32 25.78
S$50218C1200 9.10 -1.30 724 3,871 0.00 9.10 1209.10 0.06 13.39% 0.22 27.91
S50Z18P1100 12.80 1.90 539 3,176 0.00 12.80 1087.20 -0.04 13.34% -0.28 -24.55
.5 S50Z18P1125 21.00 2.60 660 3,754 0.00 21.00 1104.00 -0.03 12.95% -0.40 -21.77
8‘ S50Z18P1150 33.70 4.60 228 1,846 11.95 21.75 1116.30 -0.02 13.10% -0.54 -18.27
E S50Z18P1175 51.50 7.00 26 859 36.95 14.55 1123.50 -0.01 14.14% -0.66 -14.55
S50Z18P1200 70.00 7.00 38 307 61.95 8.05 1130.00 -0.01 14.25% -0.76 -12.39
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Construction Materials
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BANPU PUBLIC COMPANY LIMITED
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Momentum Trading

BANGKOK LIFE ASSURANCE PUBLIC COMPANY dally
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»  Swing Trading
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DW

THANI : THAN24C1903A

(T T] LUIGNU

RATCHTHANI LEASING PUBLIC COMPANY dally:
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market ope:rnzwftu "lﬂﬂmm?narkeﬁtj call Line: @dw24
Name THAN24C1903A Implied Volatility 68.00% Underlying Bid* DW Bid Price(THB) *
05-Oct-2018  08-Oct-2018  09-Oct-2018  10-Oct-2018  11-Oct-2018
Underlying THANI Delta 48.60% 900 061 0.60 060 060 059
Type Call Listing Date 07-Aug-2018 8.95 060 0.9 059 058 058
8.90 0.58 0.8 0.58 057 057
Strike 10.140 Last Trading Date = 29-Mar-2019 885 057 057 056 056 056
Conversion Ratio  2.16000 Expire 03-Apr-2019 8.80 0-56 0.6 055 0.5 0.5
Date(Maturity 8.75 0.55 0.54 0.54 0.54 0.54
Date)
8.70 0.54 053 0.53 0.53 0.53
Moneyness -15.23% OTM outstanding (04- 407,300 8.65 053 0.52 0.52 052 052
Oct-2018) 8.60 052 051 051 051 0.50
October 5, 2018 9 | Page
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

PClose Resistance Trend (1 Week) Technical View

%Change

Support

1 OCEAN 2.88 14.29 2.70/2.60 3.00/3.10 Sideway Up Tandusiosnu Momentum infiudaunss
2 BIZ 2.96 8.03 2.90/2.84 3.02/3.10 Sideway Up santawmile 2.94 vwld famwnduiduuan
3 STPI 6.05 7.08 5.85/5.70 6.25/6.40 Uptrend sevih New High léf maususihdusioilos
4 BJCHI 2.84 5.97 2.78/2.70 2.96/3.06 Sideway Up senTawmilo 2.82 uwild Upside Buiiln
5 TMILL 342 5.56 3.26/3.32 3.54/3.64 Sideway Up antawmile 2.40 v wld awisniTuuan

5 TOP MAINBROAD LOSER

Support

Resistance

Trend (1 Week)

Technical View

1 PLE 1.29 -7.19 1.24/1.20 1.36/1.40 Sideway AaiEuTuay usszuzduanailomais

2 ZIGA 3.40 -6.08 3.34/3.28 3.46/3.52 Sideway 51A1 Sideway aanemugdg

3 SYNTEC 4.06 -5.58 4.02/3.94 4.14/4.20 Sideway Up sengaslunnliuandussazdu

4 BIG 1.80 -4.76 1.76/1.72 1.86/1.91 Sideway TIANBOUFIBNNTIRN NAANVIAY

5 BEAUTY 10.50 -4.55 10.10/9.80  11.00/11.30 Sideway wingimman 10.10 v azavuunliuandu

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm
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- syenulsisinn 1 uwm
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g® COMMODITY MARKET
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Crude Oil (WTI) Shipping Index

{LIGHT CRUDE USD/1000 BBL (EOD)) daily Shipping Index . daily.
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—j’uﬁ 4 p.0. 2018 Contracts Long Short Net YTD
nanu SPDR apnnshiansasnasrag Institution 14978 13163 1815 -8380
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B USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change DD:l{;:; . Theoredical Y?:{d I;::: Basis ';';::;:;:
Theoretical Lower Upper
S50V18 1138.7 -7.3 245 232 1602 192 26 1138.89 1138.29  1143.35 0.00 1.50% 0.65 -0.19
S50X18 1139.0 -9.4 27 0 648 -10 56 1139.55 1138.24  1149.15 0.01 1.50% 0.95 -0.55
S50718 1139.1 -8.6 151894 30590 295167 10619 84 1140.25 1138.29  1154.65 0.01 1.50% 1.05 -1.15
S50H19 1137.0 -8.4 10809 2069 16354 1702 175 1142.03 1137.94 1172.04 0.01 1.50% -1.05 -5.03
S50M19 1133.2 -8.8 2445 1040 7539 458 266 1135.81 1129.59  1181.43 0.02 1.50% -4.85 -2.61
S50U19 1130.3 -8.3 632 14 1661 268 358 1125.10 1116.73  1186.49 0.03 1.50% -7.75 5.20
Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV18 18600 60 183 52 1684 -290 26 18729 18719 18803 -129.35 1.50%
GFZ18 18650 80 54 1 2287 -68 84 18774 18742 19011 -123.95 1.50%
GFG19 18700 60 61 -2 123 4 146 18822 18765 19233 -121.62 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 32.61 0.30 26 32.72 -0.04
USDX18 32.53 0.25 56 32.80 -0.12
uUsbz18 32.55 0.25 84 32.87 -0.10
USDH19 32.44 0.27 175 33.11 -0.21
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