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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Morning session

Chart Insight by FSS November 8, 2018
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S$50Z18C1100 33.00 5.90 514 2,829 8.12 24.88 1133.00 0.02 17.23% 0.57 19.00
c
-§ S50Z18C1125 20.90 4.30 907 3,523 0.00 20.90 1145.90 0.03 17.00% 042 22.52
8' S$50Z18C1150 12.60 3.10 558 4,107 0.00 12.60 1162.60 0.05 17.05% 0.30 25.97
3 S50Z18C1175 7.10 1.20 401 3,740 0.00 7.10 1182.10 0.07 17.06% 0.19 29.65
S$50218C1200 4.30 1.00 588 8,039 0.00 4.30 1204.30 0.09 17.77% 0.12 31.65
S50Z18P1100 20.10 -7.30 625 3,253 0.00 20.10 1079.90 -0.03 15.06% -043 -23.61
.5 S50Z18P1125 32.10 -8.00 496 2,280 16.88 15.22 1092.90 -0.01 14.29% -0.59 -20.50
8‘ S50Z18P1150 48.10 -8.80 26 1,252 41.88 6.22 1101.90 -0.01 13.36% -0.76 -17.48
E S50Z18P1175 77.50 -1.40 2 598 66.88 10.62 1097.50 -0.01 21.18% -0.76 -10.81
S50Z18P1200 96.90 -0.30 6 313 91.88 5.02 1103.10 0.00 20.20% -0.84 -9.66
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P> SECTOR OUTLOOK

Transportation & Logistics
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ADVANCED INFO SERVICE PUBLIC COMPANY daily
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ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily
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Momentum Trading
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BANGKOK BANK PUBLIC COMPANY LIMITED
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¢ o

AMATA CORPORATION PUBLIC COMPANY LIMITED daily_ (TR TT] I,I,‘I,I,'Jﬁ"lu
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rl pen winiu lsisauee market call
Name AMAT24C1904A Implied Volatility 56.00% Underlying Bid* DW Bid Price(THB) *
08-Nov-2018  09-Nov-2018  12-Nov-2018  13-Nov-2018  14-Nov-2018
1 [o)
Underlying AMATA Delta 32.60% 2460 055 055 054 054 053
Type Call Listing Date 07-Nov-2018 el B et e e B2
24.40 053 053 052 052 051
Strike 31.460 Last Trading Date  30-Apr-2019 2430 052 052 051 051 050
Conversion Ratio  3.20000 Expire 06-May-2019 24.20 051 051 050 050 049
Date(Maturity 24.10 0.50 0.50 0.49 0.49 0.48
Date)
24.00 049 049 048 048 047
Moneyness -23.08% OTM outstanding (07- 5,100 23.90 048 048 047 047 046
Nov-2018) 23.80 0.47 047 0.46 0.46 0.45
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5 TOP MAINBROAD GAINER

TOP GAINER AND LOSER
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m PClose %Change Support Resistance Trend (1 Week) Technical View
1 TPLAS 1.86 15.53 1.79/1.84 1.90/1.95  Sideway Down Ausilunuiliinoag
2 DDD 31.00 9.73 29.50/28.50 32/33.25 Sideway FIANKAINEIDDAGNUTY
3 WORK 32.75 3.97 31.50/30.50 33.25/34.50 Sideway calehialphblaloRiitiaN
4 SAT 21.30 3.90 20.80/20.50 21.60/21.90 Sideway Up winsiaEu 21.40 vuldanta Upside
5 BEAUTY 10.70 3.88 10.40/10.00 10.90/11.40 Sideway Up saunisslunsou Sideway
5 TOP MAINBROAD LOSER
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nangmnlsznaunsidan Top Gainer ua: Top Loser
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g® COMMODITY MARKET
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’ Gold Futures
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o =i > o Spot Gold 4 hours
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([T LT (11787 g}
1220 1215 1230 1235
—j’uﬁ 7 Ny, 2018 Contracts Long Short Net YTD
naau SPDR apmsiiansasnasm Institution 7554 8261 -707 -9452
1.47 fiu asuniisssiu 755.23 ¢in Foreign 1637 6180 4543 2926
Local 11836 6586 5250 6526
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B USD Futures

o . Thai Baht Spot Rat 4h
un2su 32.50 un/aaaans AR TR "
o o o 33,400
famavinaulda
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eduumiiiawhiludedn luneaasuuuisundn ‘ 133000
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AaunNeNuszeu 32.50 un/noaans X YM M M” 500
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- x 32,200
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Market Summary & Theoretical Price
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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
S50X18 1112.7 6.7 58 41 539 -19 21 1108.78 1108.30 1112.29 0.00 1.50% 4.58 3.92
S50718 1113.9 13.6 241346 105716 258229 16559 49 1109.40 1108.28 1117.58 0.01 1.50% 5.78 4.50
S50F18 1113.5 9.7 97 60 206 -20 83 1110.24 1108.35 1124.10 0.01 1.50% 5.38 3.26
S50H19 1110.0 131 17598 6721 21197 220 140 1111.22 1108.03  1134.60 0.01 1.50% 1.88 -1.22
S50M19 1105.0 12.6 2554 1572 7758 -93 231 1106.23 1100.97  1144.80 0.02 1.50% -3.12 -1.23
S50U19 1101.2 12.3 809 37 4006 -22 323 1096.74 1089.39  1150.68 0.03 1.50% -6.92 4.46
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFzZ18 19320 -60 76 -197 2454 -115 49 19161 19142 19302 159.08 1.50%
GFG19 19370 -60 18 -128 501 -37 111 19210 19166 19529 160.36 1.50%
GFJ19 19420 -80 4 -37 191 -12 170 19256 19189 19746 164.00 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDX18 32.86 -0.09 21 32.87 0.05
uUSDz18 32.77 -0.16 49 32.94 -0.04
USDF18 32.77 -0.09 83 33.03 -0.04
USDH19 32.63 -0.15 140 33.18 -0.18
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