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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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B® SET50 Index Futures
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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 10.90 -1.10 728 3,982 0.00 10.90 1110.90 0.02 10.39% 0.39 39.20
c
-§ S50U19C1125 5.20 -0.50 1070 6,798 0.00 5.20 1130.20 0.04 11.40% 0.21 44.40
8' S50U19C1150 240 -0.30 628 7,684 0.00 240 1152.40 0.06 12.29% 0.11 48.61
3 S50U19C1175 1.20 -0.20 570 7,887 0.00 1.20 1176.20 0.08 13.36% 0.06 50.50
S50U19C1200 0.70 -0.10 107 7,820 0.00 0.70 1200.70 0.10 14.68% 0.03 50.02
S50U19P1100 27.30 5.60 574 5,399 12.86 14.44 1072.70 -0.01 13.55% -0.58 -23.03
§ S50U19P1125 46.70 6.50 394 3,917 37.86 8.84 1078.30 -0.01 15.41% -0.72 -16.73
3‘ S50U19P1150 68.80 6.80 221 2,324 62.86 5.94 1081.20 -0.01 17.60% -0.80 -12.68
é S50U19P1175 93.90 8.00 125 740 87.86 6.04 1081.10 -0.01 21.77% -0.83 -9.61
S50U19P1200 119.00 13.20 88 185 112.86 6.14 1081.00 -0.01 25.67% -0.85 -71.74
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P> SECTOR OUTLOOK

Energy & Utilities

+INANSIA
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B Top Most Active

BANGKOK BANK PUBLIC COMPANY LIMITED daily MUANGTHAI CAPITAL PUBLIC COMPANY LIMITED daily
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Momentum Trading
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wing Trading
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¢ o
ADVANC: ADVA24C1908A

ADVANCED INFO SERVICE PUBLIC COMPANY daily LSy LUIEU
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tEnEe N (R g . MTNTIA ﬂlﬂiLjUquUTuﬂﬁiﬁawﬁuﬂ?d Line: @dW24
market open winifu lisiuane market call .
Name ADVA24C1908A Implied Volatility 37.00% Underlying Bid* DW Bid Price(THB) *
13-Aug-2019  14-Aug-2019  15-Aug-2019  16-Aug-2019  19-Aug-2019
1 o)
Underlying ADVANC Delta 100.00% 235,00 196 196 196 196 196
Type Call Listing Date 14-Mar-2019 A 128 15 128 e e
233.00 1.91 1.90 1.90 1.90 1.90
Strike 162.730 Last Trading Date = 30-Aug-2019 23200 188 188 188 188 188
Conversion Ratio ~ 37.00000 Expire 04-Sep-2019 231.00 185 185 185 185 185
Date(Maturity 230.00 1.82 1.82 1.82 1.82 1.82
Date)
229.00 1.80 1.80 1.80 1.80 1.80
Moneyness 41.95% ITM outstanding (12- 0 228.00 1.77 1.77 1.77 1.77 1.77
Aug-2019) 227.00 174 1.74 174 174 174
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Volume Outperformed
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g COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal

TVCAISOIL 1D 54.84 4 #0114 (+0.26%) 0:54.70 H:54.50 1154 66 €:52 54
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(Newcastle Coal (EOD)) daily_
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’ Gold Futures

Spot Gold 4 hours
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1510 1500 1520 1526
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Jj,uﬁ 12&?{.951. 301 9 . Institution 10977 12126 -1149 2777
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7.92 ¢iu duuazeu 847.77 siu Local 15105 14395 10 3199

August 13, 2019 12 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
B USD Futures

unisiroondudsatdaniifnng Thal Baht Spot Rate dally.
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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
S50Q19 1087.6 -6.4 25 20 34 2 16 1087.96 1087.49 1090.47 0.02% 1.75% 0.46 -0.36
S50U19 1083.7 -6.1 128488 -17828 281230 -13604 45 1088.98 1087.64 1096.01 0.38% 1.75% -3.44 -5.28
S50V19 1084.9 -6.4 0 0 25 0 78 1088.79 1086.47  1100.99 1.04% 1.75% -2.24 -3.89
S50719 1084.8 -6.1 13610 401 36724 -1426 136 1086.01 1081.96  1107.27 2.03% 1.75% -2.34 -1.21
S50H20 1081.2 -6.4 2089 794 8156 28 227 1078.15 1071.39 1113.64 3.08% 1.75% -5.94 3.05
S50M20 1077.7 -6.5 778 6 4780 -14 321 1072.89 1063.33  1123.09 3.24% 1.75% -9.44 481
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 21990 80 221 85 1202 -59 16 22221 22212 22272 -231.37 1.75%
GFV19 22030 60 53 29 1015 20 78 22287 22240 22536 -257.38 1.75%
GFZ19 22100 90 10 4 320 15 136 22349 22266 22783 -249.12 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1508.60 7.10 12165 775 17461 -526 45 1519.66
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.74 0.01 16 30.85 -0.07
USDV19 30.71 -0.02 78 31.00 -0.10
USDU19 30.66 -0.03 45 30.92 -0.15
uUsbZz19 30.65 -0.04 136 31.14 -0.16
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