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SA Indices   :   SATRIX40   2006-04-18   18.94
Signal   88.10%   since   2005-05-06   11.71  ↑ 61.7%

Optimal Trend Channel Analysis and Theta Forecasting Model
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Long Term Channel Support: 17.48 Resistance: 19.68 Width: 2.2 ∆ 0.0

Short Term Channel Support: 16.64 Resistance: 18.88 Width: 2.2 ∆ 0.0

High Risk Channel Support: 17.43 Resistance: 19.33 Width: 1.9 ∆ 0.0

Theta Model Theta Line: 18.92 Long Term: 18.85 Short Term: 19.00 ∆ 0.0

Market Reading
Direction Volatility Symmetry
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Shape Intraday Levels

Out the money In the money

Current Previous All Current Previous All

Puts 4 0 6 8 16 1

Calls 12 16 7 -8 -16 -1

Trend ⇑ +0.19 Resistance 19.11 19.29

Pivot 18.90 Support 18.73 18.53

8, 34 EWMA Stops 18.67 18.13

Intelligence / One day forecasts

Value θ = 17.70 (+7.0%)     Market Close µ = 18.94 ⇑ +0.01%     Volatility σ = 24.6% p.a. ⇑ +0.95%     Extremes 1% 18.36  5% 18.57  95% 19.27  99% 19.50  

Disclaimer
All information is disseminated in good faith and while every effort is made to ensure the accuracy of the content herein, Ferra Asset Management (Pty) Ltd, its officers and employees accept no liability
for (or in respect of) any direct, indirect, incidental or consequential loss or damage of any kind or nature, howsoever arising, from the use of or reliance on information provided herein. Should you choose
to act on the information contained herein, any such action is taken in reliance of your own judgement and having obtained such independent advice as you consider necessary in the circumstances. 
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