[
2
O
Lul
g
[
n
-
<
=
=z
I
()
Ll
[

CHART INSIGHT BY FINANSIA SYRUS
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Contracts Long Short Net YTD
Institution 36821 27925 8896 -30228
Foreign 34317 45478 -11161 74391
Local 74009 71744 2265 -44163
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H
=& SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 O rofit/Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
/ INURNER © - 1050 -25 9.6 -9.6
40 =P/l
/ A lsavaaannes : - 1075 0 9.6 -9.6
2 N o 1100 25 96 15.4
/ l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
0 1125 50 9.6 404
T /\ T T 1 . d;
e Gt gt —t®f5 1100 1125 1150 1175 ANANNU(1HDVINADY) : - 1150 75 96 65.4
-20
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
S50U19C1100 56.00 3.00 67 1,122 50.20 5.80 1156.00 0.01 9.65% 0.86 17.59
c
-§ S50U19C1125 35.50 3.10 194 2,486 25.20 10.30 1160.50 0.01 9.00% 0.72 23.49
8' S50U19C1150 19.50 0.70 693 3,929 0.20 19.30 1169.50 0.02 8.66% 0.53 31.16
3 S50U19C1175 9.30 0.30 1,368 6,182 0.00 9.30 1184.30 0.03 8.63% 0.32 39.50
S50U19C1200 4.40 0.50 613 5,449 0.00 4.40 1204.40 0.05 9.10% 0.17 45.23
S50U19P1100 5.00 -0.10 602 5,733 0.00 5.00 1095.00 -0.05 10.56% -0.16 -37.84
,5 S50U19P1125 9.60 -0.20 796 5,364 0.00 9.60 1115.40 -0.03 9.74% -0.29 -34.68
il
8‘ S50U19P1150 18.50 -1.40 277 3422 0.00 18.50 1131.50 -0.02 9.28% -0.47 -29.38
E S50U19P1175 33.10 -0.70 54 892 24.80 8.30 1141.90 -0.01 9.24% -0.67 -23.22
S50U19P1200 54.30 0.10 3 254 49.80 4.50 1145.70 0.00 10.72% -0.79 -16.65
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‘I'HAI OIL PUBLIC COMPANY LIMITED daily
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Momentum Trading

VIBHAVADI MEDICAL CENTER PUBLIC COMPANY daily
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Swing Trading

THANACHART CAPITAL PUBLIC COMPANY daily
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TTCL PUBLIC COMPANY LIMITED
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ERW: ERW24C1909A

HE ERAWAR GROUP PUBLIE CONPANY LIWITED ay sy e
- 6.35 6.25 6.60 6.70
] b by e
. Hll ‘h! M R fidryeunaunsilusiaann Bullish Divergence Tu MACD ana
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£ 1000 ” N
i AUANNVIUALNNIAN

Insdwii 02-658-9915

_ . : M151951AN Email: dw@fnsyrus.com
:I‘EJEJJNJiliij 19 081116212429n.0611142025 240611141922 oo 0511182326wa 0813162227 940712172025 2a 0409121 | * pnsneen lgiUsnuisUiunnsdonnuen L . d 24
market open winifu lisiuae market call ine: @dw
Name ERW24C1909A Implied Volatility 58.00% Underlying Bid* DW Bid Price(THB) *
12-Jul-2019  15-Jul-2019  17-Jul-2019  18-Jul-2019  19-Jul-2019
H [o)
Underlying ERW Delta 27.69% 660 012 012 011 011 011
Type Call Listing Date 14-Mar-2019 655 01 011 011 010 010
6.50 011 0.10 0.10 0.10 0.10
Strike 7.850 Last Trading Date  30-Sep-2019 e o " o - -
Conversion Ratio  2.66000 Expire 03-Oct-2019 640 010 0.09 0.09 0.09 0.09
Date(Maturity 6.35 0.09 0.09 0.09 0.08 0.08
Date)
6.30 0.09 0.08 0.08 0.08 0.08
Moneyness -18.47% OTM outstanding (11- 0 &2 ot ues ot gus oy
Jul-2019) 6.20 0.08 0.07 0.07 0.07 0.07
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Volume Outperformed
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’ Gold Futures

o e~ o . Spot Gold 4 hours
navNNAdoUSsseiU 1400 noaans gl ;
1 £ 1,460.00
Wt 1430 maaans !
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AMNVIIMATLASIATNIATSTIY 240 U1 aduN |
) o a o o A A o S 11,420.00
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, o . o {,40_00
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i 11 n.e. 2019 Institution 16345 15134 1211 3217
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iss6iu .54
s 800.54 st Local 25072 35235 -10163 -44163
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B USD Futures
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un/naaans —Eez.eoo
‘32400
AMwmmnailauifi oA uuudaan b |
nzauuwsui 30.50 uu/meaans vinTiARudslsifisou ‘ _532.000
AMsudersiaiilotun merRuueaeshlunsou k | _@31.800
30.50-30.90 Lw/noAANT 'H ‘ ‘h Lo
m m -231.400

A W
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Market Summary & Theoretical Price
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SET50 Index Futures

series et Change ML ouel. O o Se mmeoretiol Lo AP
Theoretical Lower Upper
S50N19 1153.0 0.5 7 -18 564 0 18 1151.18 1150.61  1154.16 0.02% 1.75% 2.80 1.82
S50Q19 1152.1 4.1 0 -14 18 0 48 1152.27 1150.76  1160.21 0.38% 1.75% 1.90 -0.17
S50U19 1151.3 2.8 129135 -50380 336135 521 77 1151.92 1149.50 1164.66 1.04% 1.75% 1.10 -0.62
S50719 1151.1 2.8 13730 -1427 31856 -54 168 1148.72 1143.42  1176.51 2.03% 1.75% 0.90 2.38
S50H20 1147.0 2.5 1812 -805 6875 81 259 1139.34 1131.18 1182.19 3.08% 1.75% -3.20 7.66
S50M20 1143.9 2.6 463 -423 2642 49 353 1133.63 1122.50 1192.03 3.24% 1.75% -6.30 10.27
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFQ19 20750 240 162 -222 1473 -120 48 20597 20570 20739 152.57 1.75%
GFV19 20810 240 76 -60 1011 7 110 20659 20597 20984 151.48 1.75%
GFZ19 20860 250 2 -37 189 -33 168 20716 20621 21212 144.34 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1431.70 26.70 16877 -5133 26883 -2846 77 1413.01
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 18 30.75 0.06
USDQ19 30.60 -0.25 48 30.83 -0.11
USDU19 30.57 -0.25 77 30.90 -0.14
uUsbZz19 30.55 -0.17 168 31.12 -0.16
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