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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50U19C1025 55.00 4.80 17 236 54.75 0.25 1080.00 0.00 0.00% 1.00 19.40
c
-§ S50U19C1050 34.40 490 593 1794 29.75 4.65 1084.40 0.00 10.11% 0.81 25.52
8' S50U19C1075 18.60 2.80 1232 3436 475 13.85 1093.60 0.01 11.09% 0.57 32.84
3 S50U19C1100 9.20 1.40 1482 4,546 0.00 9.20 1109.20 0.03 12.07% 0.33 39.22
S50U19C1125 4.80 0.50 1328 6,793 0.00 4.80 1129.80 0.05 13.51% 0.19 42.18
S50U19P1025 420 -1.30 535 5873 0.00 4.20 1020.80 -0.05 15.67% -0.14 -37.19
§ S50U19P1050 8.70 -2.00 1523 3871 0.00 8.70 1041.30 -0.04 14.77% -0.27 -33.16
3‘ S50U19P1075 18.00 -2.80 1080 5,052 0.00 18.00 1057.00 -0.02 14.78% -0.45 -26.78
é S50U19P1100 33.70 -4.30 817 4,397 20.25 13.45 1066.30 -0.01 16.07% -0.62 -19.92
S50U19P1125 54.30 -6.70 94 2,740 45.25 9.05 1070.70 -0.01 18.51% -0.74 -14.65
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TRUE CORPORATION PUBLIC COMPANY LIMITED daily
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Swing Trading
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shaéia Overbought
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DW

BEM: BEM24C1909A

BANGKOK EXPRESSWAY AND METRO daily_ a0 LSy 137 | ﬁ’-\u
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market open winifu lisiuane market call .
Name BEM24C1909A Implied Volatility 40.00% Underlying Bid* DW Bid Price(THB) *
20-Aug-2019  21-Aug-2019  22-Aug-2019  23-Aug-2019  26-Aug-2019
Underlying BEM Delta 24.65%
11.50 0.07 0.07 0.07 0.06 0.06
Type Call Listing Date 13-Jun-2019 11.40 0.06 0.06 0.06 0.06 0.05
11.30 0.06 0.05 0.05 0.05 0.05
Strike 12.320 Last Trading Date  30-Sep-2019
11.20 0.05 0.05 0.05 0.05 0.04
Conversion Ratio  4.66000 Expire 03-Oct-2019 11.10 0.04 004 0.04 0.04 0.04
Date(Maturity 11.00 0.04 0.04 0.04 0.04 0.03
Date)
10.90 0.03 0.03 0.03 0.03 0.03
Moneyness -9.90% OTM outstanding (19- 9,549,700 10.80 0.03 0.03 0.03 0.03 0.02
Aug-2019) 10.70 0.03 0.03 0.02 0.02 0.02
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Contracts Long Short Net YTD
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_ s . Thai Baht Spot Rat dail
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siavnavunseivzg 30.50 uvm/aeaand 1907 12 15 20 25 ws. 04 09 12 17 22 25 wn 06 09 14 17 22 27 v 06 11 14 19 24 17 04 00 12 17 22 25 an 06 09 14 19 22 25|

@ 2019 Bisnews AFE (Thaland) Limited wivw hisnews com

LS 181 1g )1t
30.75 30.65 30.90 30.95

August 20, 2019 13 | Page



A" Chart Insight _,

+INANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen et Lo AP
Theoretical Lower Upper
S500Q19 1078.1 4.3 5 -18 31 2 9 1080.21 1079.94 1081.61 0.02% 1.75% -1.65 -2.11
S50U19 1075.9 6.6 154981 -108971 266787 -4511 38 1081.29 1080.17 1087.19 0.38% 1.75% -3.85 -5.39
S50V19 1074.0 5.0 5 0 30 -2 71 1081.24 1079.14  1092.27 1.04% 1.75% -5.75 -7.24
S50719 1077.4 6.6 16303 -10953 39951 157 129 1078.68 1074.87 1098.72 2.03% 1.75% -2.35 -1.28
S50H20 1074.1 6.9 1799 -1125 8319 66 220 1071.09 1064.59 1105.26  3.08% 1.75% -5.65 3.01
S50M20 1070.0 6.9 606 -440 5079 111 314 1065.91 1056.62  1114.68 3.24% 1.75% -9.75 4.09
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 22040 -150 48 1 1005 -83 9 21957 21951 21985 83.30 1.75%
GFV19 22100 -160 70 18 1027 19 71 22022 21979 22246 78.06 1.75%
GFZ19 22160 -160 13 10 480 67 129 22083 22005 22490 77.03 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1503.70 -10.80 8768 -3894 20465 -367 38 1500.97
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.83 -0.03 9 30.84 0.01
USDV19 30.84 -0.01 71 30.99 0.02
USDU19 30.81 -0.02 38 30.91 -0.01
uUsbZz19 30.79 -0.01 129 31.14 -0.03
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