5 +INANSIA
M A v CHART INSIGHT 44
6 v A M - - ALWAYS A STEP AHEAD
i orning session
E Chart Insight by FSS June 19, 2019
| .
; SET INDEX ST sy
U §
z v y +1,850.00
= i iidunenu ]
= £1,800.00
= 1690-1693 ansonasaU e
ifiou Low lLinasuurdunsd 1,750.00
§ 1665 am uduAn Technical Rebound I 883,601
> ]
2 use viuudanile Downtrend au se6ivy 51’650'00
2 |
=z :1,600.00
= 1680-1682 3m S
i |
Y 11,550.00
= denalwsouigrdnuuidauan :
= ) * 80.0000
O nagdauguuIsnuesn 1690-1693 3m
7] 60.0000
E TouiEguuashu 1693 3a nsalfinua? 40.0000
o | ) ~20.0000
v AAUNI6NAIN 1675 3@ (913 Peak &u) 17 18 Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec 19 Feb Mar Apr May Jun |
@ 2019 Bisnews AFE (Thailand) Limited www bisnews com
wsich linam 1675 anawunsn azlusie Technical Review:
e S50M19 : nzauuwisnu 1112 e seuidvuwdaulin wwishuusn 1124 3a wazuwisnunan 1132 3a
uuNSY ‘ 1675 1670 e Momentum Trading : PTTGC, VGI
LA | 1693 1717 ° SWlng Tradlng : TACC , KBANK
e DW:MBK
Il
aindAser  Uhsen ladfananuui aATnnl iAsnmd, CMT, CFTe algsil Asuasduna (§ahuiindiased) @finansia

Pawarisa.L@fnsyrus.com  Apiwat.T@fnsyrus.com
02-646-9875 02-646-9876 3 Finansia syrus securities


https://www.facebook.com/fnsyrus/

A~ Chart Insight _ ‘FlNANSlA

ALWAYS A STEP AHEAD

V%

s SET50 Index Futures

(SET50 June 19) daily .

! nza 1112 anlusio

: auunsinuusn 1124 an

-1,150.00

18 §.8. 62 Bnasnus19w16 Long ansd

11,116.90

©1,100.00 28,680 dryan

wza 1110-1112 3@ (Downtrend) vinTwsou

51050 o WArindignauae astusvdusio Juuisiuusn 1124
A0 uazuwEIunan 1132 30 nadiiitlasauthdunss
R ECEANTEALTQHINMEHIE

- 80.0000 Awhuduyn Peak wosiu wasiidayauraravuiiio

© 60.0000

400000 YA 11123m

© 20.0000

18 Aug Sep Oct Nov Dec 19 Feb Mar Apr May Jun |

© 2019 Bisnews AFE (Thailand) Limited www bisnews com .
nauns S50M19 (Trading)
I LT

(YT g 17 ,
o Auviiiaodio Short siunu 1096-1098 3; uas

1112 1107-1110 1124 1132

—— Long Short i . 1100-1107 am nza 1112 aasinwrani wazida

Institution 49935 60553 -10618 -45149 Long m']JJVl‘L] wan ‘iaﬂﬂi/i']ﬁ']vl‘iﬁtlu'lﬁ']u 1124-
Foreign 74839 46159 28680 115019 1132 3@ viaa 1112 ansinuianu ab sceusunm
Local 104943 123005 -18062 -69870

June 19, 2019 2 | Page



%ﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

| -
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 lsavaanannes : - 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
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 91.20 12.90 11 354 92.49 -1.29 1116.20 0.00 0.00% 1.00 12.06
c
.g S50M19C1050 66.90 13.90 165 1311 67.49 -0.59 1116.90 0.00 0.00% 1.00 16.51
8‘ S50M19C1075 43.30 15.80 413 3394 42.49 0.81 1118.30 0.00 15.35% 0.95 24.48
3 S50M19C1100 19.30 11.40 1725 5916 17.49 1.81 1119.30 0.00 10.43% 0.84 48.50
S50M19C1125 4.40 3.00 1394 8,003 0.00 4.40 1129.40 0.01 10.65% 0.35 89.42
S50M19P1025 0.30 0.00 30 5204 0.00 0.30 1024.70 -0.08 26.45% -0.02 -65.69
§ S50M19P1050 0.50 -0.10 275 5323 0.00 0.50 1049.50 -0.06 21.83% -0.03 -73.48
3‘ S50M19P1075 0.80 -0.50 799 7,659 0.00 0.80 1074.20 -0.04 16.39% -0.06 -88.51
E S50M19P1100 2.10 -4.00 2411 6,184 0.00 2.10 1097.90 -0.02 11.58% -0.19 -99.52
S50M19P1125 12.10 -12.40 564 2,278 7.51 4.59 1112.90 0.00 11.31% -0.64 -59.03
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Swing Trading

T.A.C. CONSUMER PUBLIC COMPANY LIMITED
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Name MBK24C1910A Implied Volatility  50.00% Underlying Bid* DW Bid Price(THB) *
19-Jun-2019  20-Jun-2019  21-Jun-2019  24-Jun-2019  25-Jun-2019
1 [o)
Underlying MBK Delta 49.07% 2250 051 050 050 049 049
Type Call Listing Date 06-Jun-2019 2240 049 049 049 048 048
2230 048 048 048 047 047
Strike 23.560 Last Trading Date  31-Oct-2019 2220 047 047 047 046 046
Conversion Ratio  4.70000 Expire 05-Nov-2019 2210 046 046 046 045 045
Date(Maturity 22.00 045 045 0.45 0.44 0.44
Date)
21.90 044 0.44 044 043 043
Moneyness -6.20% OTM outstanding (18- 1,793,100 21.80 043 043 043 042 042
Jun-2019) 2170 0.42 042 0.42 041 041
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g® COMMODITY MARKET
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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 1116.9 15.3 182804 70756 270351 12140 8 1117.91 1117.67 1119.20 0.02% 1.75% -0.59 -1.01
S50N19 1115.8 15.3 17 15 247 13 41 1119.21 111795 1125.80 0.38% 1.75% -1.69 -3.41
S50Q19 1114.8 15.3 1 1 4 0 71 1119.03 1116.86 1130.45 1.04% 1.75% -2.69 -4.23
S50U19 11115 155 40313 18437 60509 9647 100 1116.63 1113.57 1132.71 2.03% 1.75% -5.99 -5.13
S50719 1111.0 15.0 5261 2287 14008 1133 191 1109.71 1103.86  1140.41 3.08% 1.75% -6.49 1.29
S50H20 1107.7 14.5 1321 501 5176 -5 282 1104.63 1095.99  1149.95 3.24% 1.75% -9.79 3.07
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 20050 190 346 0 905 130 8 19990 19986 20013 59.54 1.75%
GFQ19 20120 200 426 360 1156 218 71 20051 20012 20255 69.19 1.75%
GFV19 20150 170 269 178 670 179 133 20110 20037 20492 39.78 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1346.60 12.00 14522 6288 16007 3908 8 1346.10
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.34 0.05 8 31.26 0.10
USDN19 31.34 0.08 41 31.35 0.10
USDQ19 31.32 0.05 71 31.42 0.08
USbu19 31.33 0.06 100 31.49 0.09
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