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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Morning session
Chart Insight by FSS March 22, 2019
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B® SET50 Index Futures

(SET50 June 19) daily
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=8 SETS50 Index Options
Aruusin  anudanan (Wasannlnduueony SETS0 Long Cost Profit/Loss
P/L S50H19C1075 el ~ : Index  S50H19C1050
uazfidoil lomadialusoudu)
100 975 -100 18.7 -18.7
80 4 1000 -75 18.7 -18.7
/ AALNS | D UERVIANU
60 1025 -50 18.7 -18.7
2 / vIUFIdEn : 18.70 3n 1050 25 187  -187
—D/L
20 / A lsavaaanges : lishda 1075 0 18.7 -18.7
/ N o 1100 25 18.7 6.3
0 7 wWhuuneatsvindls 1 1105 - 1110 an
975 1000 1025 1050 107/1100 1125 1150 1175 1125 50 18.7 313
-20 2 Py .
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 37.80 3.30 29 1111 37.41 0.39 1087.80 0.00 0.00% 1.00 28.68
c
-§ S50H19C1075 17.10 2.70 208 2066 12.41 4.69 1092.10 0.00 8.69% 0.72 45,58
8’ S50H19C1100 6.10 1.20 844 3,808 0.00 6.10 1106.10 0.02 10.12% 0.34 60.19
3 S50H19C1125 1.40 0.20 208 6,871 0.00 1.40 1126.40 0.04 10.24% 0.10 80.69
S50H19C1150 0.50 0.00 36 3,990 0.00 0.50 1150.50 0.06 11.79% 0.04 81.95
S50H19P1050 1.40 -0.50 209 5059 0.00 1.40 1048.60 -0.04 11.55% -0.10 -75.80
.5 S50H19P1075 540 -1.60 416 3,637 0.00 5.40 1069.60 -0.02 10.07% -0.31 -62.25
8‘ S50H19P1100 18.60 -4.50 268 2,708 12.59 6.01 1081.40 -0.01 10.63% -0.65 -38.27
E S50H19P1125 40.00 -3.00 57 1,666 37.59 2.41 1085.00 0.00 13.01% -0.84 -22.77
S50H19P1150 62.80 -5.20 357 62.59 0.21 1087.20 0.00 13.27% -0.94 -16.32
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Top Most Active
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THAI OIL PUBLIC COMPANY LIMITED
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Momentum Trading
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TOTAL ACCESS COMMUNICATION daily
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BANPU POWER PUBLIC COMPANY LIMITED daily
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DW

BDMS : BDMS24C1907A

BANGKOK DUSIT MEDICAL SERVICES daily Hwusuy uUIGIU
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market open winifu liisauahe market call
Name BDMS24C1907A Implied Volatility 50.00% Underlying Bid* DW Bid Price(THB) *
22-Mar-2019  25-Mar-2019  26-Mar-2019  27-Mar-2019  28-Mar-2019
H [o)
Underlying BDMS Delta 56.19% 2430 067 0,67 0.66 066 066
Type Call Listing Date 25-Jan-2019 24.20 0466 065 065 065 065
24.10 0.65 064 0.64 064 063
Strike 24.116 Last Trading Date  31-Jul-2019 o - e . - -
Conversion Ratio  4.58316 Expire 05-Aug-2019 23.90 062 062 061 061 061
Date(Maturity 23.80 061 0.61 0.60 0.60 0.60
Date)
23.70 0.60 0.59 0.59 059 059
Moneyness -0.90% OTM outstanding (21- 0 2 o uss w2 oo o
Mar-2019) 23.50 0.58 057 057 0.56 0.56
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’ Gold Futures
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Spot Gold 4 hours
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1,330.00
£1,320.00
1,310.00
307.47]
£ 1,300.00
-+ 1,290.00
:1,280.00
£100.0000
~ 50.0000
0
© 2019 Bisnews AFE (Thaiand) Limited www bisnews com
(TR LT BuGNL
1306 1300 1312 1315
Contracts Long Short Net YTD
Institution 12457 11329 1128 -1263
Foreign 10474 5014 5460 5328
Local 14102 20690 -6588 4997
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B USD Futures

P ] . Thai Baht Spot Rate dail
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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 1086.7 4.2 114926 11191 250507 -954 6 1087.72 1087.54  1088.66 0.02% 1.75% -0.71 -1.02
S50J19 1084.3 2.2 6 -4 203 0 38 1088.96 1087.83 1094.90 0.38% 1.75% -3.11 -4.66
S50H19 1085.5 52 1 0 211 -1 69 1088.87 1086.81  1099.66 1.04% 1.75% -1.91 -3.37
S50M19 1082.9 4.5 33849 13638 61365 5598 97 1086.60 1083.71  1101.77 2.03% 1.75% -4.51 -3.70
S50U19 1078.2 3.8 2450 948 9246 34 189 1079.92 1074.29 1109.48 3.08% 1.75% -9.21 -1.72
S50719 1078.5 4.0 771 379 3504 -94 280 1074.98 1066.64  1118.78 3.24% 1.75% -8.91 3.52
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 19890 190 541 310 1560 118 36 19746 19726 19848 144.46 1.75%
GFM19 19950 190 45 28 439 32 97 19803 19751 20078 146.81 1.75%
GFQ19 20010 160 52 39 118 72 160 19863 19776 20316 147.27 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1317.90 13.80 3717 453 4696 -1134 6 1307.81
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH19 31.65 -0.08 6 31.73 -0.07
USDJ19 31.67 -0.06 38 31.81 -0.05
USDK19 31.62 -0.09 69 31.89 -0.10
USDM19 31.61 -0.08 98 31.97 -0.11
March 22, 2019 14 | Page
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