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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS June 10, 2019
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B® SET50 Index Futures

(SET50 June 19) daily
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=8 SETS50 Index Options
. SET50 Long
A SUN Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 9.6 -9.6
80 , 1000 -75 9.6 -9.6
/ Aauns . Wait and See
60 1025 -50 9.6 -9.6
" / YIVURIAR : - 1050 -25 96 96
=P/l
20 / A lsavaaannes : - 1075 0 9.6 -9.6
/ . .. 1100 25 9.6 154
0 ‘ T ‘ ‘ T ‘ T ‘ 1 l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 9.6 404
20 8 i .
AUV (slanaoTy) : 1150 75 9.6 65.4
-40
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 69.80 -0.30 438 70.52 -0.72 1094.80 0.00 0.00% 1.00 15.44
c
2 S50M19C1050 48.00 -0.10 141 1812 45.52 248 1098.00 0.00 15.87% 0.89 20.34
8‘ S50M19C1075 24.50 0.00 234 4233 20.52 3.98 1099.50 0.00 11.42% 0.78 34.92
3 S50M19C1100 8.70 0.00 927 7,829 0.00 8.70 1108.70 0.01 10.89% 0.44 55.99
S50M19C1125 240 -0.20 452 8,316 0.00 240 1127.40 0.03 11.74% 0.16 73.65
S50M19P1025 0.60 -0.10 135 5360 0.00 0.60 1024.40 -0.06 16.95% -0.04 -65.95
§ S50M19P1050 1.60 0.10 640 5937 0.00 1.60 1048.40 -0.04 14.83% -0.09 -64.13
3‘ S50M19P1075 3.80 0.20 1112 9,073 0.00 3.80 1071.20 -0.02 11.79% -0.23 -65.20
E S50M19P1100 12.30 -0.40 501 4,674 4.48 7.82 1087.70 -0.01 10.46% -0.56 -49.68
S50M19P1125 31.20 -0.30 91 1,906 29.48 172 1093.80 0.00 11.41% -0.85 -29.70
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P> SECTOR OUTLOOK

Construction Services

Level 1 Level 2 Construction Services dallyg
Support 97.50 96 " |+
4 * 96.00|
Resistance 100 102 1.'“"'*4'#— h“ +-|-L+q.i -
+ v | * + * *i - I * 92.00

' 9 = ° o -I- ES o - + - e T ‘
godug N AANANAY r wt
4- . u * l* . - 88.00
fuflnanuimasuimunAeade seuduifiunsfinuun e = o

duusinas 100 3a onaldifiunmstodus Aou iearan T h e
Aasnoudulnidnmess ——— —= — L

19 11 13 15 19 21 25 27 w03 05 10 12 18 22 24 26 wea. 07 09 13 15 17 22 24 28 30 sau. 06 08 |

Transportation & Logistics

Level 1 Level 2 Transportation & Logistics IL dally:
Jri *‘I‘ + 395.00]
Support 380 376 of gy Hm"

. " thi +
Resistance 385 390 m '|'i+++m1'i H“HH“ I“HH"H.““'M

Technical Rebound '.
ma}91(1ﬁfa, 9) —

ﬁmﬁnzjusuumuaxiaﬁaﬁﬂa‘” aaﬂu‘saumaa Technical D  4.0000

‘ = /7_‘_/_,./_‘-\1_‘_‘ 2.0000]

Rebound Tasduududalusenaaouii 385 / 390 an S~ - — T
TR TS e T

“-—\‘—J" 2.0000|

19 nw. 05 07 11 13 15 20 22 26 #m. 05 07 11 13 156 19 21 25 27 wwx. 03 05 10 12 18 22 24 26 ws. 07 09 13 15 17 22 24 28 30 nu. 06 08 T
& 7015 bsnaws AFE (Thaland) Uried

June 10, 2019 4 | Page



év" Chart Insight _,

KRUNGTHAI CARD PUBLIC COMPANY LIMITED ail
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COM7 PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading
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GFPT : GFPT24C1907A

GFPT PUBLIC COMPANY LIMITED dailyr Hwusuy uUIGIU
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market oper:!n;!wftu "bisﬁmmiarke‘lt‘ call Line: @dw24
Name GFPT24C1907A Implied Volatility 60.00% Underlying Bid* DW Bid Price(THB) *
10-Jun-2019  11-Jun-2019  12-Jun-2019  13-Jun-2019  14-Jun-2019
Underlying GFPT Delta 60.06% 1640 047 046 046 046 0.45
Type Call Listing Date 21-Jan-2019 1630 045 045 044 044 044
16.20 043 043 043 042 042
Strike 15.561 Last Trading Date  31-Jul-2019 1610 042 042 041 041 041
Conversion Ratio  4.12592 Expire 05-Aug-2019 16.00 041 040 040 039 039
Date(Maturity 15.90 039 0.39 038 038 038
Date)
15.80 038 037 037 037 036
Moneyness 2.82% ITM outstanding (09- 21,500 15.70 036 036 036 035 035
Jun-2019) 15.60 035 035 0.34 0.34 0.34
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Volume Outperformed
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’ Gold Futures

. ~ q Spot Gold 4 hours
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! a o o o o | 1,310.00
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e wasela Short &ug udineas 1340-1344 TETT) UG
poaad unzvoosavind lsehauuisyu 1320- 1320 1315 1340 1348
1330 soaans siavwianunsaivza 1345
foaas Contracts Long Short Net YTD
Institution 8498 8570 -72 5948
Tun 7 aw. 2019 Foreign 3780 3474 306 68716
NN SPDR annsfioAsaanasmag Local 15298 15532 234 38646

-1.17 asunfis=siu 756.42 éiu
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B USD Futures
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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
S50M19 1096.0 0.1 103808 -12066 287466 -3549 17 1096.40 1095.89 1099.08 0.02% 1.75% 0.48 -0.40
S50N19 1094.9 0.1 0 -2 227 0 50 1097.58 1096.08 1105.45 0.38% 1.75% -0.62 -2.68
S50Q19 1090.0 -3.8 1 0 3 1 80 1097.22 1094.82  1109.83 1.04% 1.75% -5.52 -7.22
S50U19 1090.7 0.0 12427 330 41550 918 109 1094.60 1091.33  1111.78 2.03% 1.75% -4.82 -3.90
S50719 1090.5 0.0 1406 -388 10446 31 200 1087.54 1081.53 1119.05 3.08% 1.75% -5.02 2.96
S50H20 1087.2 -0.3 539 -12 4899 -7 291 1082.51 1073.77 1128.36  3.24% 1.75% -8.32 4.69
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM19 19890 0 346 0 1648 226 17 19796 19786 19844 94.35 1.75%
GFQ19 19950 -30 448 357 886 128 80 19855 19812 20083 94.60 1.75%
GFV19 20010 -10 237 140 446 -31 142 19914 19837 20318 95.81 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1335.60 -2.60 17079 8208 19781 3786 17 1330.59
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.36 0.03 17 31.34 0.06
USDN19 31.34 0.02 50 31.42 0.04
USDQ19 31.32 0.02 80 31.50 0.02
USbu19 31.35 0.06 109 31.57 0.05
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