[
2
O
Lul
g
[
n
-
<
=
=z
I
()
Ll
[

CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD

AV« CHART INSIGHT 4s FINANSIA
LA/

Morning session

Chart Insight by FSS October 8, 2018

SET INDEX SET W es0c0
uusunan 1710-1715 am ly 180000
AsasNAIgUUArilung |

+1,750.00
soundnszsiun1swnslinan 1,720.52
Wdueads 50 Ju o sz 1710- 7o
1715 3@ ANeINRzBNving UuIRD50 |+ 50,00
souflundu insziduniswnen
5:iNNgaUL oy aYAALA: High 160000
1765 am NuBluandondy Luusida [ 20000
Low vam 1710 anazidsudsouan
A |
W HuUIsy 1715/1710 aa '2'20—0000
\Wuszduiinsasiigiu uasisuilu 7w A, 18 . s, we____wa . ns, an. nu, ne. \

@© 2018 Bisnews AFE (Thaiand) Limited www bisnews com

n&u wiali Tievalunwsoduen . .
Technical Review:

dtlomansitush e S50Z18: fuilmsaziugu 1120-1125 30 iwlasnunfisvandnla Inidunsounisiluea
nUISUY 1715 1710 e Momentum Trading : HUMAN , BANPU
BN 1725 1730 e Swing Trading : MAJOR, COM7
11
]
aindAser  Uhsen ladfananuui aATaE niIAZnug, CMT algsil Asuasduna (§ahuiindiased) @fnsyrus
Pawarisa.L@fnsyrus.com  Apiwat.T@fnsyrus.com Nuttawut.s@fnsyrus.com

02-646-9875 02-646-9876 02-646-9877 li Finansia Syrus Securities


https://www.facebook.com/fnsyrus/

A~ Chart Insight _

V%

s SET50 Index Futures

(SET50 December 18)

daily
:1,190.00

HAwoo
117000
160,00
$1.150.00
$1140.00
1,132 70)
ﬁAmoo
1,10.00
$1100.00
;Logaoo
1,080.00
$1,070.00
- 1,080.00
105000
1,040.00

'18 18 23 26 wa 07 10 15 18 23 28 av. 06 11 14 19 22 27 na 05 10 13 18 23

an. 06 09 15 20 23 28 nu. 06 11 14 19 24

ae 04 |

© 2018 Bisnews AFE (Thaiand) Limted

LSy

1125

Contracts
Institution
Foreign

Local

1120

Long
31750
25954
83931

Short
28203
30986
82446

18751 a}7}

1137

Net
3547
-5032
1485

www bisnews com

1140

38070
-34456
-3614

+INANSIA

ALWAYS A STEP AHEAD

aunsvdfAy 1125/1120 am

5 a.a. 61 finaswmusd e Short anssiaiilos
\Wuiuiiaes 5,032 (4-5 a.a. Short audazan 20,318
deyayn)

AMNHRANTAVNUTINTINAATIN BasadUa
Anuungadu Basis  Tuszdutlalizne Premium e

Aauusu 1120-1125 aenduuulsoasuindannsy

sAiuan 1120 e wAan1sAsuidanIeg

YA

nauns S50Z18 (Swing Trade)

o wosninthinan 1125/1120 qa Asazilla Long

INDg95aUWUAAD LIusicy Low wam 1120 asay

wasudseuwias de Short aznduuldiusay

wszazila Downside wauuasudnii 1110 3

October 8, 2018



%ﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

| B | -
H H
=8 SETS50 Index Options
; SET50 Long
) g 3 nAN s Cost Profit/L
P/|. $50718C1150 duusin - Long S50Z18C1150 desovinrnlsi Index s50z18c1150 Cost Profit/Loss
uanal 1160 an
60 1025 -125 20 -20
50 /
/ 1050 -100 20 -20
40 nagns . Long S50Z18C1150
/ 1075 75 20 -20
30 arenugidan : 20.00 an
2 / L 1100 -50 20 -20
/ —pl A lsgeaavanged : Lidds
10 - .. 1125 -25 20 -20
/ Whuuneatsvindals 1 1160 aa
0 T T T T T T T T 1 @ d‘l . 1150 O 20 _20
1o L1025 1050 1075 1100 1125 1150/1175 1200 1225 AU (Wanun1Y) : 1170.00
i 1175 25 20 5
20
1200 50 20 30
30
1225 75 20 55
Intrinsi Ti Break All-in- Impli Effecti
Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S$50Z18C1100 47.30 -3.20 47 337 31.13 16.17 1147.30 0.01 13.20% 0.70 16.63
c
-§ S50Z18C1125 30.90 -4.60 173 1,567 6.13 24.77 1155.90 0.02 12.56% 0.56 20.54
8' S$50Z18C1150 20.00 -3.20 550 3,780 0.00 20.00 1170.00 0.03 12.87% 042 23.56
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8‘ S50Z18P1150 37.50 3.80 162 1,835 18.87 18.63 1112.50 -0.02 13.29% -0.58 -17.50
E S50Z18P1175 56.00 4.50 194 838 43.87 12.13 1119.00 -0.01 14.28% -0.69 -13.99
S50Z18P1200 76.90 6.90 8 304 68.87 8.03 1123.10 -0.01 15.45% -0.77 -11.37
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Energy & Utilities
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B Top Most Active

INDORAMA VENTURES PUBLIC COMPANY LIMITED daily BANPU PUBLIC COMPANY LIMITED daily
63.00|

T o
*'MTI i** _i IF" R wi - ““*I“,“m Mty =
ﬂm I llw ﬁf iT.I.‘ ‘ o f .i *++i*+“.+‘!#1'*ﬁ-i mw
||| I “ﬁ + | | ) I—

53.00) = — -\ ;%T == 50.0000]
— . = i
5200 = 14 23ce)
o

"18 2325 Jun 06 08 12 14 18 20 22 26 28.Jul 04 06 10 12 16 18 20 24 Aug 06 08 10 15 17 21 23 27 29 Sep 06 10 12 14 18 2024 26 Oct 04 08 |

182526 Aug 03060708091014 1516 17 202122232427 2682930 Sep 050607 101112131417 1619202124252627 _Oct 03040508

Support 60 59 Resistance 62 65 Support 18.50 18.30 Resistance  19.20 19.50

IVL (DAY) : mstash Pull back wassia wuaalusszlunsicndoiis BANPU (DAY): uviniisuianguuuy Tweezer bottom #iugiiaiuuisy
filomaiiaz leidiunsdurin High Tmiisnmsa Low 16 maleifiunsiludindu iiwonsasuuuwidu 19.20/19.50 v

25.00| : 68.00
. &7.00

< 66.00|

-im-*l ! - n@m '*Th HHHLIH mmml '“Jm,
¥

I+l+++i -*T! 23.00) l» ! TH’H’L +** l ‘*T* . - es00

l T-** 22.00 ll *T 64.00)|

*A.‘T*d-fl I.J-*'L" ] » T ' Jr o
: ’!I F - 52.00]

L * L
*""A-* ‘-.**4'* I+-|-

20.00| _ 51.00|
et
stoc_si1(14, 3, 3, 80, 20) 60.00)
~100.0000) macd1(12, 26, 9)
- — e
e — /‘\ . o
\ / 50.0000) ' = E - !
. . — - -0.5000|
- —

N\ = i e - :
N < -1.0000|

of i
Aug 27 78 20 30 31 Sep 04 05 06 O7 10 11 12 13 14 17 18 10 20 21 24 25 26 27 26 Oct 02 03 04 05 — -1.5000

18 JIU4 US 10 12 16 18 20 24 26 Aug 03 07 09 14 16 20 22 24 28 30 Sep 05 07 11 13 17 19 21 26 27 Oct 03 05 |

Support 24 23.50  Resistance  24.50 24.80 Support 62 61 Resistance ~ 64.25 65.50

AMATA (DAY): mwsna 240 wnit Wwdsamsgassmzdu ileazaunaa AOT (DAY): MACD indaulniluuauau dunisudrdnydaiiiiszsiu 61 um

Tunsusushgusio iasannfisyananiaasudanns malsiinusedonaduluusnasiing

October 8, 2018 5| Page



Q‘" Chart Insight _, 4 ] ‘F"W\lA\SNSIA
Momentum Trading
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wing Trading
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DW

ESSO :ESSO24C1902A
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Name ESSO24C1902A Implied Volatility 65.00% Underlying Bid* DW Bid Price(THB) *
08-Oct-2018  09-Oct-2018  10-Oct-2018  11-Oct-2018  12-Oct-2018
1 [o)
Underlying ESSO Delta 33.54% 15.00 033 033 033 033 033
Type Call Listing Date 07-Aug-2018 14.90 032 0.32 032 0.32 0.32
14.80 032 031 031 031 031

Strike 19.077 Last Trading Date = 28-Feb-2019 1470 031 030 030 030 030
Conversion Ratio  3.62582 Expire 05-Mar-2019 1460 030 0.29 029 029 029

Date(Maturity 14.50 0.29 0.29 0.28 0.28 0.28

Date)

14.40 028 028 027 027 027

Moneyness -30.66% OTM outstanding (07- 403,800 14.30 0.27 027 0.27 0.26 0.26

Oct-2018) 14.20 0.26 0.26 0.26 0.25 0.25
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5 TOP MAINBROAD GAINER

%Change
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TOP GAINER AND LOSER

Support

Resistance
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%Change
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Trend (1 Week) Technical View
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g® COMMODITY MARKET
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Crude Oil (WTI) Shipping Index
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’ Gold Futures
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& = o Spot Gold 4 hours
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wuISsy BUIGIU
1195 1192 1205 1208
—j’uﬁ S5a.a. 2018 Contracts Long Short Net YTD
Ao SPDR ann1sfionsainasrag Institution 8089 8589 -500 -8756
1.47 ¢ asuniiszsiu 730.17 6w Foreign 5970 2525 3445 -1697
Local 8965 11910 -2945 10453
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B USD Futures

ARuddauaaudeaiann Bearish Tha' Baht Spot Rate 4 hours
Divergence Tu RSI -
muwmamaiasey 240 Uil ARUUINSaUAN h' | . A Wﬂ :00
madUUAnAUIG LAART 32.80 — 32.90 ‘M‘M ’ ‘W / i NY W ” _ TW |
poaad ananAluumidyaansudisnsoudu { ‘ HMTW HW I ‘} L‘M ;2
1A Bearish Divergence Tu RSI Uszfiua@uung ‘ ‘ ‘ H"HH\ " ] il .' 32400
TomaudeArsoudunniiusnauuisu 32.50 - 32.60 ” m M X‘H 12200
u/moaans H |
- 32.000
Auuszinszazdi USDV18 100.0000
o @ uz Short dunu 32.85 un/aeaand sevind l5i 50,0000
32.50 - 32.60 uvm/aoaas lasdansdanwianuLiie
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Market Summary & Theoretical Price
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SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change DD:l{;:; . Theoredical Y?:{d I;::: Basis ';';::;:;:
Theoretical Lower Upper
S50Vv18 1132.0 -6.7 19 -226 1602 0 22 1131.84 1131.33  1135.59 0.00 1.50% 0.87 0.16
S50X18 1132.3 -6.7 57 30 687 39 52 1132.52 1131.31  1141.38 0.01 1.50% 1.17 -0.22
S50718 1132.7 -6.4 129082 -22812 303308 8141 80 1133.21 1131.35  1146.85 0.01 1.50% 1.57 -0.51
S50H19 1130.6 -6.4 10243 -566 17705 1351 171 1135.00 1131.02 1164.14 0.01 1.50% -0.53 -4.40
S50M19 1126.8 -6.4 1912 -533 7639 100 262 1128.94 1122.85  1173.59 0.02 1.50% -4.33 -2.14
S50U19 11235 -6.8 322 -310 1759 98 354 1118.40 1110.18 1178.74 0.03 1.50% -7.63 5.10
Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV18 18790 190 150 -33 1656 -28 22 18729 18721 18791 60.91 1.50%
GFZ18 18840 190 56 2 2280 -7 80 18774 18743 18999 66.31 1.50%
GFG19 18880 180 104 43 206 83 142 18821 18767 19222 58.63 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 32.82 0.21 22 32.89 -0.01
USDX18 32.80 0.27 52 32.97 -0.03
uUsbz18 32.79 0.24 80 33.04 -0.04
USDH19 32.70 0.26 171 33.28 -0.13
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