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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD

Morning session
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s SET50 Index Futures
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1079 1075 1085 1088-1090

Contracts Long Short Net YTD

Institution 22586 23796 -1210 9299
Foreign 37551 37214 337 47322
Local 60353 59480 873 -56621
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=8 SETS50 Index Options
. A o " SET50 Long '
P/|. $50219C1100 fuuzin - Wait and See —— $50219C1050 Cost Profit/Loss
100 1000 -75 11 -1
%0 / 1025 -50 11 11
Aauns . Wait and See
1050 -25 11 -11
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . - .
/ A lsavaaanges : lishda 1100 25 11 14
20 y o 1125 50 1 39
l‘l.l'l‘lr'l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 &
0 1150 75 11 64
I R { Moo 1125 180 1175 AnANNU (KN Y) : - 1175 100 1 89
-20
1200 125 11 114
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
S50Z19C1050 42.00 1.30 90 598 35.38 6.62 1092.00 0.01 9.21% 0.81 20.86
c
.g S50Z19C1075 25.60 1.20 519 3143 10.38 15.22 1100.60 0.01 9.82% 0.61 25.87
8' S50Z19C1100 14.40 0.90 1043 3,722 0.00 14.40 1114.40 0.03 10.34% 0.41 30.87
E S$50Z19C1125 7.30 0.20 899 4,542 0.00 7.30 1132.30 0.04 10.65% 0.24 36.32
S$50Z19C1150 3.60 0.20 441 4,001 0.00 3.60 1153.60 0.06 11.13% 0.14 40.69
S50Z19P1050 10.10 -1.40 875 5075 0.00 10.10 1039.90 -0.04 12.78% -0.26 -28.12
§ S50Z19P1075 17.50 -2.10 684 4,394 0.00 17.50 1057.50 -0.03 12.01% -0.41 -25.18
3‘ S50Z19P1100 30.90 -240 409 2,113 14.62 16.28 1069.10 -0.01 12.34% -0.57 -20.13
é S50Z19P1125 49.20 -3.80 38 596 39.62 9.58 1075.80 -0.01 13.32% -0.71 -15.59
S50Z19P1150 71.00 -2.00 18 393 64.62 6.38 1079.00 -0.01 15.01% -0.79 -12.06
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P> SECTOR OUTLOOK
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B Top Most Active
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Momentum Trading
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Swing Trading
' *HT“‘T” Iﬁl 1 140.00
TN dh

lm o " +-i ;
L Lir 130.00)
i I IT+!+_ | +l* * i I 125.00

A

m !
J'+ .I“ i "Hh ;.H-‘+ — 120.00|
‘\ltﬂ.ﬁ. —é.oo

£ 100.0000)
~ 80.0000

< 20.0000)
; 0

60.0000

40.0000

19 1517222428 Jun 07111317192125 Jul 0408101217192325 Aug 0608131519212327 Sep 0509111317192325 Oct 04081015 |
v Bisnews con

© 2016 Bisnews AFE (Thaland) Limited

WHA UTILITIES AND POWER PUBLIC COMPANY daily
Hl Ii+ijﬁﬁ7*!q . : 7.00
iR b g
"H H! i B 550
blatat
I‘M.*" ,,,,,!ir'l'mfﬂ 6.00
\\““ . /'/,,-""
++r+'+'!LTI et ] 5 50
I it '
i
- 100,000,000
‘ - 50,000,000
[ I 14 1 coca e e [T I 0
© -50,000,000
19172328 Jun 10131821 Jul 0510151924 Aug 0713162126 Sep 0611161924 Oct 071016212429

@ 2019 Bisnews AFE (Thaland) Limited wiww.bisnews. com

+INANSIA

ALWAYS A STEP AHEAD

y

Support 114-115
Resistance 120
Stop loss 113

dunsinszazdn (BUY)

souduiunsiugiuudnm 114 uvn
16 8nvies1angamsadsdeyaynas Bullish
divergence fiu RSI m;,umwm‘iﬂyum
v vune 120 un

Support 6.50
Resistance 6.75/6.90
Stop loss 6.40

aunsinsrazdu (BUY)

s1AUsuad 3 Tuus Vol dvasia wnn
Vlu’wamv‘h Lower Low sinAin 6.40 uw
flomaiAa Technical Rebound Taud
wusiuusn 6.75 um

October 16, 2019

7 | Page



éﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

sodfuaNaL

LSy LUIAU

Wonusinuanu dnsudunurin SBL - 9474
57.50-57.75 uvulUud? wdsmzauulidauianui

59.50 v

Usunauiui iduwowuvosn

Available for

Stock borrowing (Share)

(Toya au a1 9.00 . wasiunauniin)

Wigusiaiunaunin
Close Price %Change
_ B} AounuTdoyaNiNIGAN ASAURAGD
WhossasdunazTidundnnse
(Toya au a1 17.00 u. wasiunaumnin) Tusdwit: 02-659-4335-40

Email: sbl@fnsyrus.com

October 16, 2019 8 | Page



A" Chart Insight _,

+INANSIA

ALWAYS A STEP AHEAD

DW

AOT: AOT24C1910A

AIRPORTS OF THAILAND PUBLIC COMPANY
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M8 117317 18212527~ 030508 11 15182204 % 05070914 1620223628 0. 0406 1012 16 18202426 w03 0709 1116 1822 | ?151‘1?1?1 1 N Email: qw@fnsyrus'com
= it et Line: @dw24
Name AOT24C1910A Implied Volatility 35.00% Underlying Bid* 2 LR A )
16-Oct-2019  17-Oct-2019  18-Oct-2019  21-Oct-2019  22-Oct-2019
1 [o)
Underlying AOT Delta 83.79% 76.25 057 0.56 0.56 0.55 0.54
Type Call Listing Date 28-May-2019 76.00 055 0.54 054 0.3 0.2
75.75 0.53 0.52 0.52 051 0.50
Strike 70.430 Last Trading Date  31-Oct-2019 7550 051 050 050 049 048
Conversion Ratio  11.04000 Expire 05-Nov-2019 7525 e L e et Uao
Date(Maturity 75.00 047 046 0.46 0.45 0.44
Date)
7475 045 045 0.44 043 042
Moneyness 6.84% ITM outstanding (15- 61,000 74.50 043 043 042 0.41 0.40
Oct-2019) 74.25 041 041 0.40 0.39 038
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Volume

Last Base Vol

SKN 2.40 399,700 6,613,700
SPALI 17.40 1,026,099 9,806,500
TFG 3.90 1,505,700 9,109,800
TKN 11.50 8,695,712 45,724,400
SPVI 2.20 5,421,400 14,909,800
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g COMMODITY MARKET

Cude 0 ()

TVCUSOIL 1D 52.90 & +0.03 (+0.06%) 0:52.57 H:53.07 L5286 ©52.90
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(Newcastle Coal (EOD)) daily

\JH‘T 18400
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’ Gold Futures

Spot Gold

uANeMadndnsau Downtrend Channel

Unasudngdadunsndidusodueaniuansg

vinTunasrnifudunswilasnsuoiamanuiinaula

ATNMIGNATA SIATNDIAIATNRANTINA
Amsuatnnsau Downtrend Channel Tauansilush
TuAduiinuundouuisdin 1500 noaanssnszaon
SIATNDIANENIANHTUANNSEDEINAN6D ANAFEAINNTU

W@aasianusnugosin 1490 aoaans

Anuziinsrarau GOZ19

4 hoursr
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1,550.00
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1,530.00
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1,470.00
1,460.00
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(VLT (07T g 1T}
1480 1470 1490 1500

Contracts Long Short Net YTD

o o Instituti 12943 12545 398 -2063
Jui 15 s.A. 2019 nstitutton

ﬂaw!u SPDR YNNI 205 oL Foreign 5488 9111 -3623 47322

aduﬁﬁixﬁu 91966 GT‘LL Local 21899 18674 3225 -56621
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Bl USD Futures

- I - Thai Baht Spot Rate 4h
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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
S50V19 1084.7 1.8 13 -1 57 6 14 1086.10 1085.68 1088.29  0.02% 1.75% -0.68 -1.40
S50X19 1083.4 1.6 4 0 11 3 43 1087.13 1085.85 1093.84 0.38% 1.75% -1.98 -3.73
S50719 1083.1 3.6 112895 0 295248 0 72 1086.90 1084.76  1098.14 1.04% 1.75% -2.28 -3.80
S50H20 1079.8 3.5 6349 -4476 26000 573 163 1084.02 1079.18 1109.47 2.03% 1.75% -5.58 -4.22
S50M20 1075.8 3.7 874 -1210 7041 24 257 1075.22 1067.57 1115.34 3.08% 1.75% -9.58 0.58
S50U20 1071.0 3.2 355 -312 1073 35 349 1069.92 1059.54 112440 3.24% 1.75% -14.38 1.08
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 21600 -20 73 -229 1100 -19 14 21466 21458 21510 133.70 1.75%
GFZ19 21700 -20 17 -96 900 -12 72 21526 21484 21748 174.04 1.75%
GFG20 21760 40 7 -102 178 -15 134 21590 21511 22003 170.27 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1503.50 -0.50 13533 -6313 43718 -413 72 1489.45
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.42 0.02 14 30.44 0.02
USDX19 30.41 0.01 43 30.51 0.00
uSDZz19 30.35 0.01 72 30.58 -0.05
USDH20 30.33 0.00 163 30.80 -0.08
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Akude loss 1na @wmw) enadudguasninades (Market Maker) uazdeanlumagyusasinbaywus (Derivative Warrants) Uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA WAz SET50 Future lasuSuiny snasamuniinnzdvamanningddnsdeasnsn dou dnasmu
) a o oa & o a. a o o . o a
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Remark : FSS's Chairman is a TRUE'’s director.
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