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. SET50 Long
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P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
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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
S50U19C1100 41.00 -8.30 54 1,166 36.68 432 1141.00 0.00 6.63% 0.87 24.16
c
-§ S50U19C1125 24.10 -5.80 248 2,508 11.68 12.42 1149.10 0.01 7.73% 0.64 30.13
8' S50U19C1150 12.50 -3.50 761 3,847 0.00 12.50 1162.50 0.02 8.22% 0.41 37.03
3 S50U19C1175 5.90 -1.70 1,050 5,761 0.00 5.90 1180.90 0.04 8.66% 0.23 43.57
S50U19C1200 3.00 -0.40 847 4,997 0.00 3.00 1203.00 0.06 9.46% 0.12 46.59
S50U19P1100 7.80 0.70 777 5,568 0.00 7.80 1092.20 -0.04 10.52% -0.23 -33.97
§ S50U19P1125 15.50 2.30 574 4,887 0.00 15.50 1109.50 -0.02 10.30% -0.39 -28.66
3‘ S50U19P1150 28.40 3.90 276 3,149 13.32 15.08 1121.60 -0.01 10.51% -0.57 -22.78
E S50U19P1175 46.00 5.00 67 847 38.32 7.68 1129.00 -0.01 11.03% -0.72 -17.77
S50U19P1200 69.70 6.70 42 260 63.32 6.38 1130.30 -0.01 13.70% -0.78 -12.78
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Momentum Trading
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Swing Trading
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CHG: CHG24C1911A
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Name CHG24C1911A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
10-Jul-2019 11-Jul-2019 12-Jul-2019 15-Jul-2019  17-Jul-2019
Underlying CHG Delta 93.14% 238 093 093 093 092 092
Type Call Listing Date 26-Nov-2018 28 B2y el B2y Bl Bl
2.34 0.88 0.88 0.88 0.88 0.88
Strike 1.595 Last Trading Date = 29-Nov-2019 232 086 086 086 086 086
Conversion Ratio  0.88608 Expire 04-Dec-2019 230 084 0.84 084 084 084
Date(Maturity 2.28 0.82 0.82 0.82 0.82 0.82
Date)
2.26 0.80 0.80 0.80 0.80 0.80
Moneyness 44.20% ITM outstanding (09- 847,000 2.24 0.78 078 0.78 0.78 0.78
Jul-2019) 2.22 0.76 0.76 0.76 076 075

July 10, 2019 9 | Page


mailto:dw@fnsyrus.com

Chart Insight _, ‘FlNANSlA

FINANSIA ALWAYS A STEP AHEAD
[HERO|

Volume Outperformed

Last Base Vol | Volume | %Vol up II-I
[ I8 |
I' I ll]s p
|
WINNER 2.74 73,621 5,613,500 7,524% ‘ H“ |" I *5 'H. ‘ -
n ' " _—
s 'X | | e |

|l l| iy Fatia ol

ASAP 3.08 306,650 20,803,700 6,684% Il

| I |
HUMAN 8.30 135,800 9,209,500 6,681% . =
CCET : L%uﬁLmeﬁaﬂﬁua;\ﬂuu'zﬁu 1.75 uwn Support 1.79 175
Fuu mesiand lenafusidunaaauun _
CCET 1.80 306132 61,106600  1,894% shugaund 1.85 v Resistance  1.85 1.88
BEC 9.55 3,659,571 51,966,300 1,320% |+|
I.I.L ¥ ess
i 1 1 s T —I
Illi -Ill+*'|.l-'4 ! "
nagmnlsznaunisiion Volume Outperformed I—
- lsirtfusin DW uaz Warrant I

'I l-l-ll -. ..I--- [ L]
Il II.+ . I I+$.II ‘ +

- Usinaudawns (Volume) siafusnnnin 5,000,000 #u *I a B

- snawuliisinadn 1 v

o

- %Vol Up nanufs Usunaunsdeensunnnintunounin Tasdaifuosidud

- Foyaann Finansia Hero

BEC . salusidune ansau Stdeway Support 9.40 930

. ) . Fuun mm']mmé‘saum‘svxlummamaq
A y . Lo v e . .
Luadmﬂnus[uﬂauumusimﬂ;munumwumuusdmwmmm ’JNLLu’JGﬂuLLSﬂVI 965 U Resistance 9.65 9.75

dnawumsldanussinssiaduiey **

July 10, 2019 10 | Page



FINANSIA
g COMMODITY MARKET

Crude Oil (WTI) Newscastle Coal
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Spot Gold
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50N19 1136.0 -8.9 18 -4 561 1 21 1137.81 1137.16  1141.24 0.02% 1.75% -0.68 -1.81
S50Q19 1138.0 -5.9 1 1 7 0 51 1138.86 1137.27  1147.19 0.38% 1.75% 1.32 -0.86
S50U19 1134.2 -7.1 147509 6798 314458 -8413 80 1138.45 1135.96  1151.53 1.04% 1.75% -2.48 -4.25
S50719 1134.3 -6.7 10698 -2630 31855 778 171 1135.19 1129.86  1163.15 2.03% 1.75% -2.38 -0.89
S50H20 1131.0 -6.4 1582 -568 6634 214 262 1125.83 1117.67  1168.66 3.08% 1.75% -5.68 5.17
S50M20 1127.5 -6.9 532 17 2518 235 356 1120.16 1109.07  1178.37 3.24% 1.75% -9.18 7.34
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFQ19 20410 -200 592 527 1219 -39 51 20492 20463 20642 -81.87 1.75%
GFV19 20480 -190 194 177 819 -28 113 20553 20489 20885 -72.64 1.75%
GFZ19 20530 -200 7 -144 182 6 171 20609 20514 21112 -79.48 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1396.90 -17.10 7731 -2539 18056 -4000 80 1402.11
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 21 30.84 -0.02
USDQ19 30.84 0.09 51 30.92 0.05
USDU19 30.77 0.05 80 30.99 -0.02
USDz19 30.74 0.05 171 31.21 -0.05
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