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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Morning session

Chart Insight by FSS JUly 11,2019
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va ALWAYS A STEP AHEAD
HE
SET50 Index Futures
(SET50 September 19) daily =0 o = =i 3 \
i 1.160.00 WINNL518 BN, BIHSIUNALUAINTUAD
* *J.- H'T ' ihinne 1155-1163 am
£1,140.00

11 n.A. 62 Wnasnusinaw16 Short gns
£1,130.00

00 ‘8NUEY 488 deyan

£1,110.00 Wonudaru 1147 aalduszuundu 1150 am

110000 Aeyfpuinnswndinaunn (Mas 1135 anluidntew)
-1’09000 < o/ =~ a4 1 Y o

: Wusaunwninadusia didvunsdaun 1160-1163 a
11,080.00

4107000 DassiuAmaazfinuuishunanuuIsanannou

- 1,060.00 Aurnse an.dbe auduiicvuinsesauld

w0000 gig 1auudsu 1145/1140 3
W  40.0000

'19 12 14 18 20 22 26 28 w.e. 03 05 10 12 18 22 24 26 w.s. 07 09 13 15 17 22 24 28 30 5. 06 10 12 14 18 20 24 26 an. 03 05 09 11 |

© 2019 Bisnews AFE (Thailand) Limited Wwn Disnews.com o
nagns S50U19

uuIsiIU . 5 .
o WasmAa Long siunu 1138-1140 3 tlou

1145 1140 1155 1163
Contracts Long Short Net viD southudausilatlavindnlsi 1142-1147 e uaz
Institution 37231 40269 -3038 -39124 1150 QG’IVI,‘IJ ud
Foreign 52375 52863 -488 85552
Local 108608 105082 3526 -46428 o WosMiNgTagRiAne mnaldiAuuurdutoy

1150 3m wuzs Long 8nsau

July 11, 2019 2 | Page



%ﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

| .
N
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. SET50 Long
\ A ko I Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See Index $50U19C1050 ©<°° rofit/Loss
100 975 -100 9.6 96
%0 / 1000 -75 96 9.6
Aauns . Wait and See
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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 53.00 12.00 133 1,141 51.09 1.91 1153.00 0.00 0.00% 1.00 21.69
c
.g S50U19C1125 32.40 8.30 328 2,543 26.09 6.31 1157.40 0.01 6.68% 0.79 28.13
8' S50U19C1150 18.80 6.30 776 3,842 1.09 17.71 1168.80 0.02 8.05% 0.54 32.90
3 S50U19C1175 9.00 3.10 1,507 6,045 0.00 9.00 1184.00 0.03 8.26% 0.32 40.93
S50U19C1200 3.90 0.90 665 5,338 0.00 3.90 1203.90 0.05 8.56% 0.16 48.38
S50U19P1100 5.10 -2.70 1068 5,750 0.00 5.10 1094.90 -0.05 10.68% -0.16 -37.15
§ S50U19P1125 9.80 -5.70 1,069 5,148 0.00 9.80 1115.20 -0.03 9.94% -0.29 -33.80
3‘ S50U19P1150 19.90 -8.50 576 3,391 0.00 19.90 1130.10 -0.02 10.08% -0.47 -27.00
E S50U19P1175 33.80 -12.20 126 868 23.91 9.89 1141.20 -0.01 9.85% -0.65 -22.13
S50U19P1200 54.20 -15.50 13 253 48.91 5.29 1145.80 0.00 11.04% -0.77 -16.41
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Information & Communication Technology
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Petrochemicals & Chemicals
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PTT PUBLIC COMPANY LIMITED daily
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CP ALL PUBLIC COMPANY LIMITED daily
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Momentum Trading
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EASTERN POLYMER GROUP PUBLIC COMPANY daily
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KRUNGTHAI CARD PUBLIC COMPANY LIMITED daily
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Chart Insight

DW

TOA: TOA24C1911A

TOA PAINT (THAILAND) PUBLIC COMPANY daily tlu"‘g’u llu" ﬁ"‘u
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Name TOA24C1911A Implied Volatility  45.00% Underlying Bid* DW Bid Price(THB) *
11-Jul-2019  12-Jul-2019  15-Jul-2019  17-Jul-2019  18-Jul-2019
Underlying TOA Delta 58.47% 4025 050 050 050 049 049
Type Call Listing Date 14-Mar-2019 <0 Bl talt et et et
39.75 0.47 047 0.47 0.46 0.46
Strike 38.894 Last Trading Date = 29-Nov-2019 3950 046 0.46 045 045 045
Conversion Ratio  10.62812 Expire 04-Dec-2019 39.25 045 044 044 044 043
Date(Maturity 39.00 043 043 043 0.42 0.42
Date) 38.75 0.42 0.42 0.41 041 041
Moneyness 0.92% IT™M outstanding (10- 0 38.50 0.41 040 040 040 039
Jul-2019) 38.25 0.39 039 0.39 0.38 0.38
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g COMMODITY MARKET

Crude Oil (WTI) Shipping Index

TVCUSON, 10 50:54 & 1030 4055 015040 0,59 560 3 € 54 Shipping Index (EOD) daily
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’ Gold Futures

i o &> Spot Gold daily
Wuanagau 1385 maaans Anaanadau 1,460.00
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Anuziinszazdu GOU19 :1:240.00
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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
S50N19 1152.5 16.5 25 7 564 3 19 1152.13 1151.53  1155.27 0.02% 1.75% 141 0.37
S50Q19 1148.0 10.0 14 13 18 11 49 1153.21 1151.66  1161.32 0.38% 1.75% -3.09 -5.21
S50U19 1148.5 14.3 179515 32006 335614 21156 78 1152.84 1150.38  1165.75 1.04% 1.75% -2.59 -4.34
S50719 1148.3 14.0 15157 4459 31910 55 169 1149.60 1144.27  1177.58 2.03% 1.75% -2.79 -1.30
S50H20 11445 135 2617 1035 6794 160 260 1140.18 1131.99 1183.23 3.08% 1.75% -6.59 4.32
S50M20 1141.3 13.8 886 354 2593 75 354 1134.46 1123.29  1193.07 3.24% 1.75% -9.79 6.84
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 20510 100 384 -208 1593 374 49 20800 20772 20946 -289.73 1.75%
GFV19 20570 90 136 -58 1004 185 111 20861 20798 21193 -291.42 1.75%
GFZ19 20610 80 39 32 222 40 169 20919 20823 21424 -309.12 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1405.00 8.10 22010 14279 29729 11673 78 1429.59
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 19 30.70 0.12
USDQ19 30.85 0.01 49 30.77 0.20
USDU19 30.82 0.05 78 30.84 0.17
uUsbZz19 30.72 -0.02 169 31.07 0.07
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