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B® SET50 Index Futures
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H
=8 SETS50 Index Options
. SET50 Long
A SUN Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s5oM19cioso oSt 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
/ . .. 1100 25 9.6 154
0 w T T T T w T w 1 l‘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
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 83.60 -0.20 1 357 84.23 -0.63 1108.60 0.00 0.00% 1.00 13.12
c
2 S50M19C1050 61.00 2.50 105 1470 59.23 1.77 1111.00 0.00 19.74% 0.93 16.84
8‘ S50M19C1075 36.00 1.40 233 3601 34.23 1.77 1111.00 0.00 13.00% 0.90 27.59
3 S50M19C1100 12.90 0.90 786 6,187 9.23 3.67 1112.90 0.00 8.23% 0.71 60.86
S50M19C1125 2.90 0.00 720 8,165 0.00 2.90 1127.90 0.02 9.70% 0.24 90.58
S50M19P1025 0.20 -0.40 104 5113 0.00 0.20 1024.80 -0.08 18.57% -0.01 -77.33
§ S50M19P1050 0.50 -0.20 177 5483 0.00 0.50 1049.50 -0.05 15.83% -0.04 -80.23
3‘ S50M19P1075 1.00 -0.40 810 8,452 0.00 1.00 1074.00 -0.03 11.84% -0.08 -93.41
E S50M19P1100 3.10 -1.40 1490 5774 0.00 3.10 1096.90 -0.01 7.95% -0.29 -102.22
S50M19P1125 17.00 -2.90 191 2,181 15.77 1.23 1108.00 0.00 7.63% -0.82 -53.51
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P> SECTOR OUTLOOK
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ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily
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BANPU PUBLIC COMPANY LIMITED daily
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Momentum Trading

SIAM MAKRO PUBLIC COMPANY LIMITED dallyr
Support 34 i . 4009
“l 1 39.00
Resistance 35.75 l 3800
I NLICE LI |
P R - 37.00]
Stop loss 33.25 R il
- l i 35.00
Auuzinszazdu (BUY) {00
=5 = = o 33.00
simaINIsaduundulnilosyeu 34
32.00
U LAeluuENdauan flanmalaidin o
AsUsusgusio Natihwane 35.75 uwnm 80.0000
| 60.0000
40.0000|
20.0000|
i 0
"19 08 12 14 18 21 25 27 dim 05 07 11 13 15 19 21 25 27 . 03 05 10 12 18 22 24 26w~ 07 09 13 15 17 22 24 28 30 #v. 06 10 12 14 |
BANGKOK EXPRESSWAY AND METRO daily
Support 11.20 é 12.50
12.00]
Resistance 11.70-12 L 4'1'. —_ ——
I,J *m Ll i 11.00)
Stop loss 11 1050
10.00]
° o o 9.50)
Anuzinszasdu (BUY) 000
o o 8.50
AU uasHInee Low i 11 uan 600
(wwsumuleda) deginnswneiann :
High 12 uan 1Jun1sWninodusio - 300,000,000
Whwsnoseneaou 11.70-12 vn j 200000009
sl bt
nli | dinh | 1 ||I|||||II|| |I|||II.||I|||I|||||||.|||||||||.|||I|.|||||||| |||.I|||II|||I ||||||I|| I|.||.||.|I|I||| o
-100,000,000
18 04 11141924 "19 08 11 16 21 24 29aw.06 11 14 20 25 .06 11 14 19 22 uo. 0511 18 23 26w.n. 08 13 16 22 27 #.6.07 12 17 20 25 \

® 2010 Bisnews AFE (Thaland) Limited wivw bisnews com

June 14, 2019 6 | Page



év" Chart Insight _, 4 ] ] FINANSIA
Swing Trading

SUPALAI PUBLIC COMPANY LIMITED dally:
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¢ o
COM7 : COM724C1906A

COM7 PUBLIC COMPANY LIMITED daily tlu"‘a&’u llu"ﬁ"‘u
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Name COM724C1906A Implied Volatility 53.00% Underlying Bid* DW Bid Price(THB) *
14-Jun-2019  17-Jun-2019  18-Jun-2019  19-Jun-2019  20-Jun-2019
1 [o)
Underlying CoM7 Delta 98.04% 2140 144 144 144 144 144
Type Call Listing Date 15-Jan-2019 21.30 141 141 141 141 141
21.20 1.38 1.38 137 137 137
Strike 17.063 Last Trading Date  28-Jun-2019 2110 135 134 134 134 134
Conversion Ratio  3.02252 Expire 03-Jul-2019 21.00 131 131 131 131 131
Date(Maturity 20.90 1.28 1.28 1.28 127 127
Date)
20.80 1.25 1.24 124 1.24 1.24
Moneyness 23.07% ITM outstanding (13- 21,000 20.70 1.22 1.21 1.21 1.21 1.21
Jun-2019) 2060 1.19 118 118 118 118
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Crude Oil (WTI) Newcastle Coal

TVEUSOIL 1D 52057 -0.11 |_0.21%] 0:52.16 H:52.23 LiSLT5 GS2.06 (Newcastle Coal (EOD)) daily
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’ Gold Futures

+INANSIA
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Spot Gold

daily
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B USD Futures

R - Thai Baht Spot Rat 4h
IBudivian NSV sudadn A Bant Spot Rate o,
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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 1109.8 2.2 141111 45053 264974 -5140 13 1109.91 1109.52 1111.99 0.02% 1.75% 0.57 -0.11
S50N19 1108.7 2.2 1 -3 234 0 46 1111.15 1109.75  1118.48 0.38% 1.75% -0.53 -2.45
S50Q19 1107.7 2.2 1 0 4 0 76 1110.87 1108.56  1123.00 1.04% 1.75% -1.53 -3.17
S50U19 1104.6 2.5 18430 5916 48717 784 105 1108.34 1105.15 1125.09 2.03% 1.75% -4.63 -3.74
S50719 1104.6 29 2766 1371 12469 498 196 1101.31 1095.35 1132.58 3.08% 1.75% -4.63 3.29
S50H20 1101.1 2.1 820 191 5053 45 287 1096.23 1087.51  1142.02 3.24% 1.75% -8.13 4.87
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 19850 10 346 0 956 -28 13 19906 19899 19943 -55.80 1.75%
GFQ19 19890 -20 61 -111 940 -49 76 19966 19924 20183 -75.88 1.75%
GFV19 19950 -10 8 -217 461 -84 138 20025 19950 20420 -75.02 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1337.60 -0.40 5454 -2136 15338 240 13 1343.15
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.23 0.02 13 31.21 0.05
USDN19 31.17 -0.02 46 31.29 -0.01
USDQ19 31.32 0.15 76 31.37 0.14
USbu19 31.23 0.01 105 31.44 0.05
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ALWAYS A STEP AHEAD
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