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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS March 1 9, 2019
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B® SET50 Index Futures
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=8 SETS50 Index Options
SET50 Long
) =11 & nA Cost Profit/L
p/|_ S50H19C1075 duunin : fdosevinAls i ssoH19ci0s0 COSt Profit/Loss
100 975 -100 18.7 -18.7
80 4 1000 -75 18.7 -18.7
/ A[LNS sodamzvinAn lsenuithwane
60 1025 -50 18.7 -18.7
2 / vIUFIdEn : 18.70 3n 1050 25 187  -187
—p/L
20 / A lsavaaanges : lishda 1075 0 18.7 -18.7
/ N . 1100 25 187 6.3
0 7 wWhuuneatsvindls 1 1105 - 1110 an
975 1000 1025 1050 107/1100 125 1150 1175 1125 50 187 31.3
-20 .Y = .
AnANNU (1HvNnoNg) : 1093.70 1150 75 18.7 56.3
40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50H19C1050 26.10 -4.90 225 1107 24.63 1.47 1076.10 0.00 7.14% 0.90 37.23
c
-§ S50H19C1075 10.70 -1.60 431 2110 0.00 10.70 1085.70 0.01 9.43% 0.51 51.10
8’ S50H19C1100 3.30 -1.20 1231 3,920 0.00 3.30 1103.30 0.03 10.14% 0.20 66.65
3 S50H19C1125 1.00 -0.50 284 7,251 0.00 1.00 1126.00 0.05 11.15% 0.07 75.43
S50H19C1150 0.30 -0.10 32 3,956 0.00 0.30 1150.30 0.07 12.02% 0.02 81.42
S50H19P1050 3.10 0.60 387 5056 0.00 3.10 1046.90 -0.03 10.68% -0.19 -65.56
.5 S50H19P1075 11.00 2.50 746 3,654 0.37 10.63 1064.00 -0.01 9.93% -0.49 -47.96
8‘ S50H19P1100 29.00 340 292 2,726 25.37 3.63 1071.00 0.00 11.35% -0.77 -28.49
é S50H19P1125 52.40 4.90 33 1,709 50.37 2.03 1072.60 0.00 14.58% -0.87 -17.81
S50H19P1150 79.30 8.90 1 355 75.37 393 1070.70 0.00 22.14% -0.86 -11.60
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P> SECTOR OUTLOOK

Commerce
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B Top Most Active

PTT GLOBAL CHEMICAL PUBLIC COMPANY daily AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading

THAI VEGETABLE OIL PUBLIC COMPANY daily
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Swing Trading

MAJOR CINEPLEX GROUP PUBLIC COMPANY
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DW

BJC : BJC24C1906A

BERLI JUCKER PUBLIC COMPANY LIMITED daily uujl{‘u it ﬁ"]u
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Name BJC24C1906A Implied Volatility  44.00% Underlying Bid* DW Bid Price(THE) *
19-Mar-2019 20-Mar-2019 21-Mar-2019 22-Mar-2019  25-Mar-2019
Underlying BJC Delta 38.07% 50.50 028 027 027 027 026
Type Call Listing Date 07-Jan-2019 5025 027 026 026 026 025
50.00 0.26 0.25 0.25 0.25 0.24
Strike 55.000 Last Trading Date  28-Jun-2019 P . " " - -
Conversion Ratio  11.20000 Expire 03-Jul-2019 49.50 024 024 024 0.23 023
Date(Maturity 4925 0.23 0.23 0.23 0.23 0.22
Date)
49.00 0.22 0.22 0.22 0.22 0.21
Moneyness -10.00% OTM outstanding (18- 1,416,800 a7 w2 it w2 w2 Oz
Mar-2019) 48.50 0.21 0.21 0.20 0.20 0.20
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Volume Outperformed
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..|-||
KCE 24.20 2,505,089 15,141,600 504% me II i ﬂ l
I o I "= n ‘
N . ..
DCC 2.12 1985305 6,073,400 205% Illl-. I 1 " oo I T
KGI 4.78 1971603 5,923,500 200% o | o
KCE : snaviaauusuddsyil 25 uvimasan Support 24 23.60
vinTiawisunduiluideay dlonannsi
SAWAD 51.75 2,229360 6,158,500 176% sioiilosann Downside 1Wn Resistance 25 26
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g COMMODITY MARKET

Cude 0 ()
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’ Gold Futures
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Spot Gold

4 hours
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1300 1296 1312 1315
Contracts Long Short Net YTD
Institution 3633 4008 -375 -2722
Foreign 4368 2572 1796 -7512
Local 7360 8781 -1421 7725
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B USD Futures

Thai Baht Spot Rate daily
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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
S50H19 1074.2 -4.3 145065 13389 261866 3042 9 1075.09 1074.82 1076.48 0.02% 1.75% -0.43 -0.89
S50J19 1070.0 -7.4 37 28 202 0 41 1076.28 1075.08 1082.62 0.38% 1.75% -4.63 -6.28
S50H19 1071.5 -4.8 3 2 212 1 72 1076.14 1074.02 1087.26 1.04% 1.75% -3.13 -4.64
S50M19 1069.9 -4.7 26907 5725 48415 5886 100 1073.81 1070.86 1089.26  2.03% 1.75% -4.73 -3.91
S50U19 1066.2 -4.7 2733 990 9010 396 192 1067.11 1061.46 1096.79  3.08% 1.75% -8.43 -0.91
S50719 1066.2 -4.8 1207 738 4070 237 283 1062.22 1053.88 1105.96 3.24% 1.75% -8.43 3.98
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ19 19700 20 17 -39 1268 -51 39 19674 19653 19784 25.73 1.75%
GFM19 19760 10 15 14 404 -4 100 19732 19678 20014 28.29 1.75%
GFQ19 19790 -10 1 0 31 10 163 19791 19703 20251 -1.02 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1306.30 2.00 1706 -1059 6744 -481 9 1305.85
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH19 31.67 -0.03 9 31.67 0.02
USDJ19 31.63 -0.04 41 31.75 -0.02
USDK19 31.61 -0.04 72 31.83 -0.04
USDM19 31.63 -0.04 101 31.91 -0.02
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