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

CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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s SET50 Index Futures
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1108 1104 1120 1129
Contracts Long Short Net YTD
Institution 54379 52538 1841 39911

Foreign 30666 36418 -5752 -40208
Local 131815 127904 3911 297

+INANSIA

ALWAYS A STEP AHEAD

asautdmsiin Technical Rebound
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=8 SETS50 Index Options
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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 32.70 -14.60 296 527 15.02 17.68 1132.70 0.02 11.23% 0.63 21.32
c
-§ S50Z18C1125 21.80 -9.10 409 1,771 0.00 21.80 1146.80 0.03 12.23% 0.46 23.66
8' S$50Z18C1150 13.70 -6.30 925 4,255 0.00 13.70 1163.70 0.04 12.79% 0.32 26.42
3 S50Z18C1175 8.70 -4.70 677 3,663 0.00 8.70 1183.70 0.06 13.51% 0.22 28.40
S$50218C1200 5.40 -2.50 618 4,584 0.00 540 1205.40 0.08 14.11% 0.15 30.29
S50Z18P1100 20.10 6.10 1012 3,552 0.00 20.10 1079.90 -0.03 13.48% -0.39 -21.69
.5 S50Z18P1125 33.20 9.50 549 3,962 9.98 23.22 1091.80 -0.02 13.95% -0.53 -17.79
8‘ S50Z18P1150 50.70 13.20 467 1,769 34,98 15.72 1099.30 -0.01 15.00% -0.65 -14.23
E S50Z18P1175 70.00 14.00 171 747 59.98 10.02 1105.00 -0.01 15.74% -0.74 -11.82
S50Z18P1200 91.00 14.10 5 303 84.98 6.02 1109.00 -0.01 16.41% -0.81 -9.98
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P> SECTOR OUTLOOK

Information & Communication Technology
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B Top Most Active

INDORAMA VENTURES PUBLIC COMPANY LIMITED daily ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily
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Momentum Trading

BANPU POWER PUBLIC COMPANY LIMITED 4 hours
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Swing Trading

BERLI JUCKER PUBLIC COMPANY LIMITED
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DW

IVL :IVL24C1901A

INDORAMA VENTURES PUBLIC COMPANY LIMITED daily (TR TT] l,l.u')l}’ll'lu
- 64.00
5 56.75 54.25 59.50 61.00
:62.00
I“u“*M'yl‘ AR N o inddusad 200 T4 vruduandsumd
T ’ *' Jf " 1* sadasasunIndiduduady 200 fu Usafuwfuaadslunsiau
i||1 W +| ' * “'W * % SoUie uussasndaiiuuisy 56.75 v Sithuunevindl s 59.50 un
| ﬁ . .
inl| |1|' If ||+‘|" f - | 84.00 wWinsIAIRAaENATIT 54.25 U GOV
“‘ T'”ﬁ o 52.00
_///’ 50.00
- as.00 aAounudoyaiuGu
S Twsdwif 02-658-9915
ar pr May Jun Jul Aug Sep Oct Nov | .
M58 IAN Email: dw@fnsyrus.com
* e lgiussuiisulunsdonnavna H .
market:pe:rnzwftu "lﬂﬂ:mj.ﬁrsarkeﬁthcall Line: @dw24
Name IVL24C1901A Implied Volatility 47.00% Underlying Bid* DW Bid Price(THB) *
09-Oct-2018  10-Oct-2018  11-Oct-2018  12-Oct-2018  16-Oct-2018
Underlying IVL Delta 35.19% 5875 038 037 037 037 036
Type Call Listing Date 20-Jul-2018 2820 037 036 036 036 03>
58.25 036 035 035 035 034
Strike 66.675 Last Trading Date  31-Jan-2019 58.00 035 034 034 034 033
Conversion Ratio  9.31966 Expire 05-Feb-2019 >7.15 034 0.33 033 0.33 032
Date(Maturity 57.50 033 0.32 032 032 031
Date)
57.25 032 032 031 031 030
Moneyness -15.45% OTM outstanding (08- 1,450,900 57.00 031 031 030 030 029
Oct-2018) 56.75 0.30 0.30 0.29 0.29 0.28
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SELIC 2.86 9.16 2.76/2.68 2.90/2.30 Sideway Up sriausspnpiiuunsuddny 3.00 v
2 OCEAN 3.06 5.52 2.98/2.88 3.10/3.16 Uptrend s=6iutla vin All Time High siauilas
3 BIZ 3.08 5.48 3.00/2.90 3.14/3.24 Sideway Up s1evin Higher high wunlfan@uuan
4 X0 10.80 4.85 10.50/10.10  11.10/11.40 Sideway Up senTawmiloszsiu 10.50 uwls feawiduun
5 AEONTS 202 3.32 195/192.50  206/210 Sideway Up \Aauviaiisun Harami szzduidTomaist
5 TOP MAINBROAD LOSER

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

1 CPT 1.53 -10.53 1.50/1.45 1.56/1.59 Downtrend s7Avin New Low siaiflasuunasudaunss
2 BEAUTY 9.55 -8.17 9.20/9.00 9.70/10.00  Sideway Down Awszpznangisuluay

3 SGF 1.82 -7.14 1.78/1.73 1.86/1.92 Sideway Down s Usavian 1.85 danwiduay

4 BWG 1.16 -6.45 1.13/1.11 1.19/1.21 Sideway Ealehiifal b blaloplitipN

5 ERW 7.30 -6.41 7.20/7.00 7.45/7.55 Sideway Down aunta Gap ausouwdu

nangmnlsznaunisidan Top Gainer uaz Top Loser

- Uamnaumsdevnuiads 5 u unni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET
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’ Gold Futures
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Spot Gold
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3 = 1

ANRUUINIUANSAU 33.00 un/naaans

AW NInAaiias1y 240 w9 AU UAIYN
anssinaain Tusouldoudi 33.00 uu/aoaans us
aduuuliaunsafudiszdudananni e ilosann o
5610 33.00 un/@oaans WusssuuududFey

UsufinanduuimaztdisouaiAuszsu 33.00

mm/maams"[usauﬁuﬁ

Auusinszazdu USDV18

o anuz Short dunu 32.85 v m/neaans sevinrn i
32.50 — 32.60 un/e0aas lasiandauianiils

ARBUINBauAIBansinn3INezey 33.00 un/aoaans
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B USD Futures

Thai Baht Spot Rate 4 hours
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1ltc:' tcts Change ol Change DD:l{;:; Theoretical Lower  Upper Yield i Basis ';';::':;:::
S50Vv18 1110.8 -21.2 40 21 1617 15 21 1115.69 1115.21 1119.22 0.00 1.50% -4.22 -4.89
S50X18 1111.1 -21.2 85 28 689 2 51 1116.36 1115.19 1124.93 0.01 1.50% -3.92 -5.26
S50718 1112.3 -20.4 195670 66588 301682 -1626 79 1117.05 1115.24  1130.32 0.01 1.50% -2.72 -4.75
S50H19 1110.4 -20.2 17314 7071 19660 1955 170 1118.81 1114.92 1147.37 0.01 1.50% -4.62 -8.41
S50M19 1107.2 -19.6 3104 1192 8237 598 261 1112.87 1106.89  1156.72 0.02 1.50% -7.82 -5.67
S50U19 1103.6 -19.9 647 325 1945 186 353 1102.51 1094.42  1161.82 0.03 1.50% -11.42 1.09

Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV18 18730 -60 281 131 1659 3 21 18609 18601 18668 120.78 1.50%
GFZ18 18790 -50 66 10 2247 -33 79 18654 18623 18875 136.46 1.50%
GFG19 18840 -40 18 -86 262 56 141 18701 18647 19096 139.09 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 32.99 0.17 21 32.92 0.12
USDX18 32.95 0.15 51 33.00 0.08
uUsbz18 32.86 0.07 79 33.08 -0.01
USDH19 32.80 0.10 170 33.31 -0.07
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