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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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1104 1100 1110 1112
Contracts Long Short Net YTD
Institution 15816 17086 -1270 -34628

Foreign 39631 34652 4979 100205
Local 55154 58863 -3709 -65577
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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 83.80 -0.10 31 357 83.20 0.60 1108.80 0.00 18.44% 0.98 13.00
c
.g S50M19C1050 58.50 -0.70 59 1507 58.20 0.30 1108.50 0.00 0.00% 1.00 18.93
8‘ S50M19C1075 34.60 -1.20 235 3711 33.20 1.40 1109.60 0.00 11.28% 0.91 29.23
3 S50M19C1100 12.00 -1.10 931 6,112 8.20 3.80 1112.00 0.00 7.69% 0.69 64.08
S50M19C1125 2.90 -0.30 370 8,025 0.00 2.90 1127.90 0.02 9.71% 0.23 88.19
S50M19P1025 0.60 0.30 36 5103 0.00 0.60 1024.40 -0.08 21.11% -0.03 -58.95
§ S50M19P1050 0.70 0.00 73 5384 0.00 0.70 1049.30 -0.05 16.09% -0.05 -73.40
3‘ S50M19P1075 1.40 -0.40 397 8,841 0.00 1.40 1073.60 -0.03 12.24% -0.11 -83.38
E S50M19P1100 4.50 -0.50 836 5,507 0.00 4.50 1095.50 -0.01 9.05% -0.33 -81.84
S50M19P1125 19.90 0.10 177 2,150 16.80 3.10 1105.10 0.00 10.57% -0.75 -41.78
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P> SECTOR OUTLOOK

Property Development
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BEAUTY COMMUNITY PUBLIC fDMPnNY LIMITED daily
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Momentum Trading
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RATCH GROUP PUBLIC COMPANY LIMITED
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ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily
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DW

KBANK : KBAN24C1907A

KASIKORNBANK PUBLIC COMPANY LIMITED daily LSy ({37 1] ﬁ"]u
< 206.00]
{20400 192.50 191.50 193.50 195
H++‘ <202.00)
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’ ke . C
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+ i 1 + o a
F i'l laMlm*“ 1 18800 gaviannnseiran 191.50 un
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,"iﬂiifz‘?ﬁ?‘ :_:“ 06081214182125 Aa 0608121418202226 ws 04091117192325 we 0810141621232729 av 0711131719212527 | | * gnsesen ldiUsnu ol sdonnuan L . d 24
market open winifu lisiuane market call ine: @dw
Name KBAN24C1907A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THE) *
13-Jun-2019  14-Jun-2019  17-Jun-2019  18-Jun-2019  19-Jun-2019
Underlying KBANK Delta 32.25% 195.00 034 033 031 031 030
Type Call Listing Date 23-Jan-2019 sl 0.33 0.32 0.30 0.30 029
194,00 032 031 0.29 029 028
Strike 208.430 Last Trading Date  31-Jul-2019 —_ - " - - .
Conversion Ratio  17.42768 Expire 05-Aug-2019 193.00 030 0.29 0.27 027 0-26
Date(Maturity 192.50 0.29 0.28 027 0.26 0.25
Date)
192.00 0.28 027 0.26 0.25 024
Moneyness -7.40% OTM outstanding (12- 0 ==y uzy vzy 02 Uz Uz
Jun-2019) 191.00 0.26 0.26 0.24 0.23 0.23
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Volume Outperformed
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Crude Oil (WTI) Palm Oil

TVCUSOIL 10 5135 & 40.39(40.57%) 025101 H5135 L1101 €515 ) (MDEX Crude Palm Oil (EOD)) daily
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) ) 2, == = o Spot Gold 4 hours
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e wWosk Long dunuii 1330 maaad fesavin uuISY TY T
A'lsee 1340-1346 noaans sinwnauuiiia 1330 1326 1340 1346
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) Contracts Long Short Net YTD
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3.28 siu dusnviszsiu 75642 sin Local 15127 22518 -7391 -65577

June 13, 2019 12 | Page



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

R ot Thai Baht Spot Rat 4h
uniaeia Sideway siaiiiog i ours.
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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 1107.6 -0.9 96058 -43632 270114 -10511 14 1108.94 1108.51 1111.17 0.02% 1.75% -0.60 -1.34
S50N19 1106.5 -2.0 4 0 234 4 47 1110.15 1108.73  1117.65 0.38% 1.75% -1.70 -3.65
S50Q19 1105.5 -0.9 1 0 4 0 77 1109.86 1107.52  1122.13 1.04% 1.75% -2.70 -4.36
S50U19 1102.1 -1.0 12514 -8344 47933 1403 106 1107.30 1104.08  1124.20 2.03% 1.75% -6.10 -5.20
S50719 1101.7 -0.9 1395 -1622 11971 151 197 1100.24 1094.26  1131.65 3.08% 1.75% -6.50 1.46
S50H20 1099.0 0.0 629 -791 5008 44 288 1095.17 1086.43  1141.08 3.24% 1.75% -9.20 3.83
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
GFM19 19840 160 346 0 984 80 14 19821 19814 19861 18.73 1.75%
GFQ19 19910 170 172 90 989 228 77 19881 19839 20100 28.90 1.75%
GFV19 19960 150 225 219 545 107 139 19940 19865 20336 20.02 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1338.00 14.20 7590 -192 15098 968 14 1333.94
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.21 -0.10 14 31.30 -0.05
USDN19 31.19 -0.07 47 31.38 -0.07
USDQ19 31.17 -0.07 77 31.45 -0.09
USbu19 31.22 -0.07 106 31.53 -0.04
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