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s SET50 Index Futures

(SET50 September 19)
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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
/ INURNER © - 1050 -25 9.6 -9.6
40 =P/l
/ A lsavaaannes : - 1075 0 9.6 -9.6
2 N o 1100 25 96 15.4
/ l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l“l‘a' 5 O
0 1125 50 9.6 404
T /\ T T 1 . d;
gpE——tgOp——tfos—05—f5 1100 1125 1150 1175 ANANNU (LHDINADY) | - 1150 75 9.6 65.4
-20
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
S50U19C1100 51.00 7.00 5 1,189 47.90 3.10 1151.00 0.00 7.45% 0.92 20.66
c
.g S50U19C1125 31.00 5.40 111 2,537 22.90 8.10 1156.00 0.01 8.02% 0.74 27.43
8' S50U19C1150 16.00 3.00 695 4,384 0.00 16.00 1166.00 0.02 8.17% 0.50 36.20
3 S50U19C1175 7.80 1.40 594 6,547 0.00 7.80 1182.80 0.03 8.82% 0.29 42.78
S50U19C1200 3.70 0.70 384 6,415 0.00 3.70 1203.70 0.05 9.52% 0.15 47.64
S50U19P1100 5.40 -1.40 950 5,765 0.00 5.40 1094.60 -0.05 11.28% -0.18 -37.31
§ S50U19P1125 10.20 -2.90 553 4,859 0.00 10.20 1114.80 -0.03 10.33% -0.31 -34.33
3‘ S50U19P1150 20.70 -4.70 356 3,379 2.10 18.60 1129.30 -0.02 10.42% -0.49 -27.34
E S50U19P1175 37.20 -6.80 43 936 27.10 10.10 1137.80 -0.01 11.22% -0.66 -20.50
S50U19P1200 57.40 -8.10 267 52.10 5.30 1142.60 0.00 12.22% -0.78 -15.67
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P> SECTOR OUTLOOK

Energy & Utilities
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B Top Most Active

BANGKOK BANK PUBLIC COMPANY LIMITED
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Momentum Trading
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SPCG PUBLIC COMPANY LIMITED daily

[12.80 Support 19

w”‘wl+i ' ::jz Resistance 19.60

o0 Stop loss 18.60

2 19.00

HITTMM 1860 dunsinszazdn (BUY)

I
ll' ! l’ Fl I" L
}L I h :::: srAgaatun Indszduuuisy 19
h l Jf g ‘ Uy Aafdlanitatda Technical
I , ‘W’ IT 18.00|
FI

147.80 Rebound #iugnassianan

17.60
117.40
17.20

'19 14 18 20 22 26 28 w.u. 03 05 10 12 18 22 24 26w 07 09 13 15 17 22 24 28 30 s#u. 06 10 12 14 18 20 24 26 n~ 03 05 09 11 15 18 22 |
2018 Benews ATE (Thaland) Limited

wwwwwwwwwwwww

SAPPE PUBLIC COMPANY LIMITED 4 hours

nmi !L‘ Support 20.90
M

' | - 20 Resistance 21.50-22
!l 22,00
l 2150 Stop loss 20.50
b i .
| o Anusinszarau (BUY)
20.00
1080 51y @y, Aasiiuuuy V-Shape #
;10 Whnunsnansonaaoau 23.50 U wel
i 18.50 )
“‘“fllﬂ* e Cmed AU AIeiNToruLuIdugen 21.50

uvmnaa Upside

280,0000 o
W *s0.0000 Whnansusa 21.50-22 v

we. 03 05 10 12 18 22 24 26 wa 07 09 13 15 17 22 24 28 30 fw. 06 10 12 14 18 20 24 26 nA. 03 05 09 11 15 18 |
@ 2019 Bisnews AFE (Thailand) Limited

wwwwwwwwwwwwwwww

July 22, 2019 7 | Page



éﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

sodfuaNaL

LSy LUIAU

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

July 22, 2019 8 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
DW

ORI: ORI24C2001A

ORIGIN PROPERTY PUBLIC COMPANY LIMITED daily tlu’){u llu"ﬁ"‘u
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- i market open winifu lisiuane market call Line: @dw24
Name ORI24C2001A Implied Volatility 60.00% Underlying Bid* DW Bid Price(THB) *
22-Jul-2019  23-Jul-2019  24-Jul-2019  25-Jul-2019  26-Jul-2019
1 [o)
Underlying ORI Delta 46.25% 980 053 053 053 053 053
Type Call Listing Date 18-Jul-2019 7 02 032 02 052 052
9.70 0.51 0.51 0.51 0.51 0.51
Strike 11.060 Last Trading Date  31-Jan-2020 965 050 050 050 050 050
Conversion Ratio  2.35000 Expire 05-Feb-2020 960 049 049 049 049 049
Date(Maturity 955 0.48 048 0.48 0.48 0.48
Date)
9.50 0.48 0.47 0.47 0.47 0.47
Moneyness -13.20% OTM outstanding (21- 268,700 9.45 047 046 046 046 046
Jul-2019) 9.40 0.46 045 045 045 045
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Vol Outperf d
Last Base Vol | Volume | %Vol up
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g COMMODITY MARKET

Crude Oil (WTI) Palm Oil

(MDEX Crude Palm Oil (EOD)) daily
X :
I
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’ Gold Futures

= ' Spot Gold daily
051U Livian 1418 aoaans .
gapesaunisilusiald 1 46000
= o 1 o 1,440.00
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} f1.423 80}
UsnamusuusAi 1430 aaaans Ardsasun Tnduun {1 400,00
AN 1418 soaans asuiisiAmosAgilinan 1,380.00
vinausinanil sipsnunasnisdasnasstlidunisto 130000
v 3 . £1,340.00
WD WUBTUGD ]
+1,320.00
NI IraauLIsy 1418 aaaansadun £1,300.00
. . aa . -z +1,280.00
FIANDIANRNAUNNATIANIN Sideway §nAd ]
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. 122000
Anuzinszazdus GOU19 120000
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| © 2019 Bisnews AFE (Thaiand) Limited www bisnews com
e Wosk Long slunuinuuisy 1430 aoaans fosovin
oo . - uuIsy U
sl 1446 aoaand dawianunsalvan 1418
. 1418 1410 1430 1438
fnoaaNS
Contracts Long Short Net YTD
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87 i Fuuiseeiu 820.49 6
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B USD Futures
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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
S50N19 1149.5 9.5 10 6 562 2 8 1148.34 1148.08  1149.66 0.02% 1.75% 1.60 1.16
S50Q19 1148.5 7.3 6 4 21 5 38 1149.54 1148.34  1155.81 0.38% 1.75% 0.60 -1.04
S50U19 11455 7.8 105752 -10764 341425 3847 67 1149.40 1147.29  1160.46 1.04% 1.75% -2.40 -3.90
S50719 1146.1 7.6 7370 -2124 32597 291 158 1146.51 1141.54  1172.60 2.03% 1.75% -1.80 -0.41
S50H20 1141.7 7.5 1140 102 6829 -81 249 1137.48 1129.65 1178.60 3.08% 1.75% -6.20 4.22
S50M20 1138.1 7.2 514 -48 2944 -122 343 1131.83 1121.04 1188.46 3.24% 1.75% -9.80 6.27
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
GFQ19 21110 210 280 -30 1390 -6 38 20926 20904 21040 184.20 1.75%
GFV19 21160 220 234 123 1089 83 100 20988 20931 21288 172.11 1.75%
GFZ19 21230 220 55 54 261 49 158 21046 20956 21521 184.02 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1447.20 18.10 22045 4622 29685 2876 67 1428.83
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 8 30.87 -0.09
USDQ19 30.75 -0.07 38 30.95 -0.10
USDU19 30.76 -0.06 67 31.02 -0.09
uUsbZz19 30.70 -0.12 158 31.24 -0.15

July 22, 2019 14 | Page



Q‘" Chart Insight _, ‘FlNANSlA

ALWAYS A STEP AHEAD

o Fo o a o o o o > o o a o % A o & o o & & Y 44 4 . od Y Y N a o Vo Y o o . % ) r

DISCLAIMER: Mgauadudisarilasuisnuanning fiwde lasa s1ia @mow) “ussn deysfidnnglunsnuaduiigniarduuuiugmussundedeyafidotmianndeidanaiideiie uszsanugndeanugndes shelsfianuuisnlisisessasuduvesdeyadinan deysuszanudiuiidnngeglusonu

o & a a a_ & A 'Y rY v . o a o I cd o a & v o & A v oo e 4 o & & oo M ve o - o o ¢ o &) o a o & ‘oo .
avuftenaiinauowuas uily wiariudaldanaanmlaghideudalinaudimh uisnlidenaeasdnezangmiedmulidamu amudenisnonannindmaununnglunsnuaivil amuisnldldsuleiunsasuununienaemannindmadeysidnngudadiila v5¥nislisufAeseudenny
- d4a X o @ a « o Aﬁll e a9 = o = o o aa " « a
Fomola g Mifadunnmabhdayaniernuniulunsnuaivitldldlithnsdlaiow damuasdnndaysuacdfqauAfisadnssaunsulumadadulaamu

a o nnniv « r o & o o 0w = wAVLu ¢ o o o ¥ o 44 o & - . M e o & o a o % o o g a 0%
visnasnudvindludayauszanaiuiunngaglunsnuaivil dadliflabhdayauszanaiulunsnuaduitlulss:lomd dasen daudas v shaenusamiaimsunidemmmawliimmuanianndm laolildsuaugnadumoansaldnssrnusdndmih measmulundimiwdlanudos daamuais
fndayausziansonedneseunaunieuntanaulaniu

o ed o o & o -

yiwnnanniwg Akwde losa Sina wmiaw) enadudouasninasas (Market Maker) unzifaanluddnyuaasdnfaunus (Derivative Warrants) uuwnanniwdndsngeglunsnuativit lasuisng ensdarumiienzivemanningdnsdsdana1nii aswu dnasmuasinsmoazoalunibifedziunesludmanusasing

aywusaInaiaudadulansu

July 22, 2019 15 | Page



