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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS June 11, 2019

SET INDEX SET 60 mins (20:51)
. £1,680.00

T g Py h% 5

LML :
. | & T 1,670.00
ot Tulwsuii Upside 166473
v . 1,660.00

DUNUANN
£1,650.00
1zq 1662 36 UATIDaRNNQUIN £ 1,640.00
wudu 1668-1670 3m winlivu uaz 163000
- 1,620.00

ndunTasinnin 1662 an feadlonna
) :1,610.00
waguluszuzdu nseinu 1668-1670 £1,600.00
an dsazle Upside ldsiadia 1700 qa - 0000
das Thiminnsaiusagenin 0
wazunpiflonudshinu 1668- /\J\\/ © -5.0000
y L 10,0000

1670 am aviulusy 60 uASOE0S  wa 16 19 22 23 24 25 6 29 30 e 03 07 08 09 10 13 14 15 16 17 21 22 23 24 27 2 29 30 31 4 05 06 07 10 11 12 ]

@ 2019 Bisnews AFE (Thaiand) Limited wiww bisnews com

dousiariu Bearish Divergence Technical Review:
e S50M19 : FusniZruazusdl sageiadiunasu 1107 aa (f1éia 5=3s Island Reversal)
HUISU ‘ 1660 1653 e Momentum Trading : ANAN, IRPC
LA | 1668 1670 ° SWlng Tradlng : OSP , TMB
11
]
aindAser  Uhsen ladfananuui oA el niAZnug, CMT, CFTe algsil Asuasduna (§ahuiindiased) @finansia

Pawarisa.L@fnsyrus.com  Apiwat.T@fnsyrus.com
02-646-9875 02-646-9876 3 Finansia syrus securities


https://www.facebook.com/fnsyrus/

Q‘" Chart Insight _, ‘F"W\IANS|A
B® SET50 Index Futures
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H
=8 SETS50 Index Options
. A o " SET50 Long '
P/L S50M19C1075 fuuzin - Wait and See —— S50M19C1050 Cost 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
/ N o 1100 25 96 15.4
0 w T T T T w T w 1 t‘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 -
IREVU(HenNADNL) : 1150 75 9.6 65.4
-40
1175 100 9.6 90.4
Intrinsi Ti Break All-in- | i Effecti
Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 78.00 8.20 2 436 78.29 -0.29 1103.00 0.00 0.00% 1.00 14.02
c
.g S50M19C1050 53.00 5.00 72 1758 53.29 -0.29 1103.00 0.00 0.00% 1.00 20.55
8‘ S50M19C1075 30.30 5.80 589 3992 28.29 2.01 1105.30 0.00 10.71% 0.88 31.88
3 S50M19C1100 10.50 1.80 1468 6,898 3.29 7.21 1110.50 0.01 8.97% 0.57 60.26
S50M19C1125 2.80 0.40 1801 8,460 0.00 2.80 1127.80 0.02 10.48% 0.20 79.81
S50M19P1025 0.30 -0.30 334 5154 0.00 0.30 1024.70 -0.07 16.86% -0.02 -73.89
,§ S50M19P1050 0.80 -0.80 823 5646 0.00 0.80 1049.20 -0.05 14.53% -0.05 -74.50
3‘ S50M19P1075 2.30 -1.50 1501 9,433 0.00 2.30 1072.70 -0.03 12.06% -0.15 -73.08
E S50M19P1100 7.40 -4.90 690 4,901 0.00 7.40 1092.60 -0.01 9.65% -043 -64.29
S50M19P1125 24.50 -6.70 247 2,004 21.71 2.79 1100.50 0.00 11.14% -0.78 -35.25
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P> SECTOR OUTLOOK

Petrochemicals & Chemicals
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B Top Most Active
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Momentum Trading
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BGRIM : BGRI24C1907A
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market open winifu lisiuane market call .
Name BGRI24C1907A Implied Volatility 56.00% Underlying Bid* DW Bid Price(THB) *
11-Jun-2019  12-Jun-2019  13-Jun-2019  14-Jun-2019  17-Jun-2019
1 [o)
Underlying BGRIM Delta 60.26% 3475 038 038 037 037 036
Type Call Listing Date 07-Feb-2019 340 036 036 036 036 03>
34.25 035 035 034 034 033
Strike 32.808 Last Trading Date  31-Jul-2019 3400 033 033 033 033 032
Conversion Ratio  10.38961 Expire 05-Aug-2019 33.75 0.32 0.32 031 0.31 030
Date(Maturity 33.50 0.30 0.30 0.30 030 0.29
Date)
33.25 029 029 029 028 027
Moneyness 2.87% ITM outstanding (10- 78,200 33.00 0.28 027 0.27 0.27 0.26
Jun-2019) 3275 0.26 0.26 0.26 0.26 0.25
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\ o o o ~ o Spot Gold daily
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e woselm Short  dus diunu 1340-1344 uuISY TY T
aoaals indsuuzlanlsii 1320 aoaans 1320 1315 1330 1340
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Contracts Long Short Net YTD

) Institution 20836 21950 -1114 4834

Tuin 10 f.w. 2019 Foreign 13527 15299 1772 80059
noanu SPDR Aasmsfiomsadnasmag Local 29943 27057 2886 50266

137is=6tu 756.42 6iu
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B USD Futures
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e wosea Long diuyudedei 31.29 uw/eoaans
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Thai Baht Spot Rate 4 hours
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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 1103.5 7.5 102832 -976 279948 -7518 16 1104.13 1103.64 1106.67 0.02% 1.75% 0.21 -0.63
S50N19 1102.4 7.5 0 0 227 0 49 1105.32 1103.84  1113.10 0.38% 1.75% -0.89 -2.92
S50Q19 1101.4 11.4 0 -1 3 0 79 1104.99 1102.60  1117.52 1.04% 1.75% -1.89 -3.59
S50U19 1098.0 7.3 18062 5635 43784 2234 108 1102.38 1099.11  1119.51 2.03% 1.75% -5.29 -4.38
S50719 1097.6 7.1 2052 646 10916 470 199 1095.29 1089.27  1126.87 3.08% 1.75% -5.69 231
S50H20 1094.4 7.2 683 144 4936 37 290 1090.23 1081.46  1136.25 3.24% 1.75% -8.89 4.17
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 19820 -70 346 0 1239 -409 16 19794 19785 19839 26.37 1.75%
GFQ19 19860 -90 62 -386 810 -76 79 19853 19811 20078 6.63 1.75%
GFV19 19930 -80 42 -195 428 -18 141 19912 19836 20313 17.84 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1329.70 -5.90 4178 -12901 12847 -6934 16 1329.74
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.35 -0.01 16 31.36 0.03
USDN19 31.34 0.00 49 31.44 0.02
USDQ19 31.33 0.01 79 31.51 0.01
USbu19 31.34 -0.01 108 31.59 0.02
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