-
2
)
Ll
3
[
(%)
-
<
=
4
I
O
Ll
-

CHART INSIGHT BY FINANSIA SYRUS

CHART INSIGHT 44

+INANSIA

ALWAYS A STEP AHEAD

A
A
V ‘A

Morning session
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s SET50 Index Futures
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| B | -
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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1100 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 1000 -75 11 -11
80 / 1025 -50 11 11
Aauns . Wait and See
1050 -25 11 -1
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . .
/ A lsavaaanges : lishda 1100 25 11 14
20 N o 1125 50 11 39
wWhnsnoasvindnls : -
0 1150 75 11 64
i { 100 1125 1150 1175 qmﬁ:“"!u(lﬁa““ma"ﬂ) T 1175 100 11 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
S50U19C1025 45.10 -9.90 15 241 4523 -0.13 1070.10 0.00 0.00% 1.00 23.21
c
-§ S50U19C1050 26.00 -8.40 196 1797 20.23 577 1076.00 0.01 9.33% 0.75 30.92
8' S50U19C1075 12.80 -5.80 1320 3921 0.00 12.80 1087.80 0.02 10.60% 0.47 38.93
3 S50U19C1100 6.70 -2.50 1199 5124 0.00 6.70 1106.70 0.03 12.50% 0.26 41.81
S50U19C1125 3.50 -1.30 682 6,892 0.00 3.50 1128.50 0.05 14.00% 0.14 44,04
S50U19P1025 5.30 1.10 566 6011 0.00 5.30 1019.70 -0.05 15.35% -0.18 -36.40
§ S50U19P1050 11.00 2.30 996 3964 0.00 11.00 1039.00 -0.03 14.53% -0.33 -31.77
3‘ S50U19P1075 22.00 4.00 612 5,101 477 17.23 1053.00 -0.02 14.53% -0.52 -25.34
é S50U19P1100 41.20 7.50 170 4,362 29.77 11.43 1058.80 -0.01 17.31% -0.67 -17.47
S50U19P1125 61.00 6.70 66 2,699 5477 6.23 1064.00 -0.01 18.20% -0.79 -13.85
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Energy & Utilities
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B Top Most Active
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Momentum Trading
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wing Trading

LAND AND HOUSES PUBLIC COMPANY LIMITED clally_
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Uavins ls DTAC 1uJusdn

TOTAL ACCESS COMMUNICATION daily 99 e’-rﬂ_.! (37 nﬂn&i
- 85.00

LSy LUIAU

- 59.25 5875 61.25 62

WWous1masun: Low 58.50  un Hog
- 55.00

Tuer9uu15u 58.75-59.25 uuniinglinoé
! 5000 aziiuii SBL 1uTusoutd nasfiouulrsu

61.25 uw usz High 60.75 vnvsnas levinAn lsluugh

Usunauiui iduwowuvosn

100 Stock Available for
borrowing (Share)

L ouoa DTAC 113,300

(Toya au a1 9.00 . wasiunauniin)

Wigusiaiunaunin
Close Price %Change
59.25 1.66% AounuTonaANIGN AsAHALD
WhossasdunazTidundnnse
(Toya au a1 17.00 u. wasiunaumnil) Tusdwit: 02-659-4335-40

Email: sbl@fnsyrus.com

August 21, 2019 8 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
DW

RS:RS24C1910A

S PUBLIC CONPANY LWITED ay RISy W
'zo:ou 16.80 16.40 17.90 18.20
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FmuEmma M R * g gissuiiisulunsdounoeng Lme. @dW24
market open winifu lisiuane market call .
Name RS24C1910A Implied Volatility 72.00% Underlying Bid* DW Bid Price(THB) *
21-Aug-2019  22-Aug-2019  23-Aug-2019  26-Aug-2019  27-Aug-2019
Underlying RS Delta 17.87%
16.90 0.12 0.12 0.12 0.11 0.11
Type Call Listing Date 22-Apr-2019 16.80 0.12 0.11 0.11 0.11 0.10
16.70 0.11 0.1 0.11 0.10 0.10
Strike 23.380 Last Trading Date  31-Oct-2019
16.60 0.11 0.1 0.10 0.10 0.09
Conversion Ratio  4.23000 Expire 05-Nov-2019 16.50 0.10 0.10 0.10 0.09 0.09
Date(Maturity 16.40 0.10 0.10 0.10 0.09 0.09
Date)
16.30 0.10 0.09 0.09 0.09 0.08
Moneyness -29.43% OTM outstanding (20- 555,000 16.20 0.09 0.09 0.09 0.08 0.08
Aug-2019) 16.10 0.09 0.09 0.08 0.08 0.08
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Volume Outperformed
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g COMMODITY MARKET
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! g o Spot Gold 60 mins
sroaflusilea |
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B L 153000
NN 60 Ui A mesArn&ses Tusou | 00
24n15NuENsI0 navAR U guduniia 1500 1,520.00
poaad laudithuunsiiuunsu 1515 aeaand I L
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weisIANIANTNARSEeU 1505 noaans ax  1,505.66,
1dpawnsiasunfiuusu 1490 aoaansia: 1480 11:580000
. £1.495.00
A9AANS !
£1,490.00
£1,485.00
y $1.480.00
Anuziinszardus GOU19 1.475.00
- 9 a o~ o -1,470.00
e wosm Long eunuii 1500 naaans finsavin j
o - -~ o B oo w. wg 1200 «.06:00 18:00a =2 12:00 2.06:00 n. 1200 wg 1200 &.06:00 18:00a = 12:00 ».06:00 n. \
M 57 1510 poaand gavianudi lsiildoian e
vaserian 1505 aaaans (LT (7Y 17}
1490 1483 1515 1520
Contracts Long Short Net YTD
Rl ZOIa.ﬂ. 2019 Institution 7024 9066 -2042 -9698
ADNNL SPDVR WNHANTADATIINDIAT Foreign 3011 8045 4134 8684
1.76 ¢iu Duunszeiu 845.17 6
6 s dusiiszeiu 845 u Local 18538 12362 6176 18768
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B USD Futures

. v - Thai Baht Spot Rat dail
Sideway 29nduans 59015 Breakout 1dan A Bant Spot Rate .
ﬁﬁm—‘q £ 32.200
ANVIATiAYadAIRLUINAA N gQTwAS +32.000
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TegANSUUINAEAR UL TAANNTITRIAUS AR ‘ ]
$31.400
nas Breakout aanannnsausiana :
| 31,000
"ii !
H £30.825)
dnusinsyazdin USDU19 ’Y mﬂ ” 30600
I 'H\' I‘ T |
o wWosninuuzsolda Long 7 30.60 uvn/aoaans 130400
MatuunevinAl 157 30.80-30.85 unu/aoaans |
$30.200
AnuIanuNsainzg 30.50 Ln/neaas 9 06 11141922 7n06 11141922 ws 0510151823 26mn 06 09 14 172227 720611141924 104 09 12172225 0600 14 192225 |

@ 2019 Bisnews AFE (Thaland) Limied winw bisnews.com

LS 181 1g )1t
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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
S50Q19 1068.4 -9.7 19 14 39 8 8 1070.64 1070.40 1071.87 0.02% 1.75% -1.83 -2.24
S50U19 1065.6 -10.3 183775 28794 269471 2684 37 1071.72 1070.63 1077.41 0.38% 1.75% -4.63 -6.12
S50V19 1070.0 -4.0 5 0 32 2 70 1071.69 1069.63 1082.46 1.04% 1.75% -0.23 -1.69
S50719 1067.9 -95 17697 1394 41341 1390 128 1069.18 1065.43 1088.88 2.03% 1.75% -2.33 -1.28
S50H20 1064.2 -9.9 1791 -8 8643 324 219 1061.69 1055.27 1095.40 3.08% 1.75% -6.03 251
S50M20 1060.2 -9.8 755 149 5237 158 313 1056.56 1047.38 1104.74 3.24% 1.75% -10.03 3.64
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 22100 60 73 25 1026 21 8 22074 22070 22100 25.54 1.75%
GFV19 22170 70 273 203 1159 132 70 22140 22098 22362 29.94 1.75%
GFZ19 22240 80 33 20 500 20 128 22201 22124 22608 38.58 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1509.80 6.10 10129 1361 23878 3413 37 1508.92
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.81 -0.02 8 30.84 -0.01
USDV19 30.77 -0.07 70 30.99 -0.05
USDU19 30.77 -0.04 37 30.91 -0.05
uUsbZz19 30.72 -0.07 128 31.14 -0.10
14 | Page
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