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1067 1060 1075-1078 1080
Contracts Long Short Net YTD
Institution 52358 46556 5802 10453
Foreign 76314 62295 14019 -24896
Local 125572 145393 -19821 14443
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=& 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 : -
1150 75 11 64
0 T /\ T T 1 - g‘
PE——tpp——tpT—toBg—to5 1100 1125 1150 1175 ARANNU (LHOKNADNY) | - 1175 100 11 89
20
1200 125 11 114
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1025 51.50 -2.80 67 259 52.88 -1.38 1076.50 0.00 0.00% 1.00 20.07
c
-§ S50U19C1050 30.00 -5.60 89 1801 27.88 2.12 1080.00 0.00 7.03% 0.89 32.04
8' S50U19C1075 15.10 -2.60 857 3739 2.88 12.22 1090.10 0.01 9.74% 0.55 39.39
3 S50U19C1100 8.00 -1.00 989 5,185 0.00 8.00 1108.00 0.03 12.08% 0.31 41.87
S50U19C1125 4.10 -0.70 640 6,864 0.00 410 1129.10 0.05 13.66% 0.17 44,54
S50U19P1025 4.40 0.70 479 6088 0.00 4.40 1020.60 -0.05 16.19% -0.15 -37.05
§ S50U19P1050 8.90 1.00 861 4192 0.00 8.90 1041.10 -0.03 15.09% -0.28 -33.43
3‘ S50U19P1075 18.90 2.90 648 5,062 0.00 18.90 1056.10 -0.02 15.39% -0.46 -26.32
é S50U19P1100 36.10 3.90 242 4,316 22.12 13.98 1063.90 -0.01 17.64% -0.63 -18.72
S50U19P1125 57.90 5.40 126 2,583 47.12 10.78 1067.10 -0.01 21.21% -0.72 -13.49
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P> SECTOR OUTLOOK

Energy & Utilities
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Petrochemicals & Chemicals
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B Top Most Active

INDORAMA VENTURES PUBLIC COMPANY LIMITED daily GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily
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Support 72

Resistance 74.25
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Momentum Trading
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GLOBAL POWER SYNERGY PUBLIC COMPANY
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JAY MART PUBLIC COMPANY LIMITED daily
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TISCO: TISC24C1908A

TISCO FINANCIAL GROUP PUBLIC COMPANY daily tlu"‘swu ({87 9] ﬁ"‘u
99.50 98 103 104

- 104.00|

I”Jf‘ 'Tul ‘h 7 i;;;: ﬁﬁﬂgﬂ&nmmfiﬁummﬂgmmuum Bullish Engulfing Ao
i#+-* *ﬁ* o * +. |

U e AN UEITUNAAD UG
98.00|

finvIaNATatian 98 un

[remepdelys’
L
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Insdwii 02-658-9915

L M5 NFIAN Email: dw@fnsyrus.com
:liwi?aflwii %ifs 27 2802.0203040508091011 12151718 192223242526 3031.020506 0708091314 1516 192021222326 27) | * pnsneen lgiUsnuisUiunnsdonnuen L . d 24
market open winifu lisiuae market call ine: @dw
Name TISC24C1908A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
23-Aug-2019  26-Aug-2019  27-Aug-2019  28-Aug-2019  29-Aug-2019
Underlying TISCO Delta 97.62%
102.00 1.29 1.28 1.28 1.28 1.28
Type Call Listing Date 11-Mar-2019 101.50 1.24 1.23 1.23 1.23 1.23
101.00 1.19 1.18 1.18 1.18 1.18
Strike 89.315 Last Trading Date  30-Aug-2019
100.50 1.14 1.13 1.13 1.13 1.13
Conversion Ratio  9.92260 Expire 04-Sep-2019 100.00 1.09 1.08 1.08 1.08 1.08
Date(Maturity 99.75 106 106 105 105 105
Date)
99.50 1.04 1.03 1.03 1.03 1.03
Moneyness 11.96% ITM outstanding (22- 0 99.25 1.01 1.01 1.00 1.00 1.00
Aug-2019) 99.00 0.99 098 0.98 0.98 0.98
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Volume Outperformed
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—
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e
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o
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Crude Oil (WTI) Newcastle Coal

TVCUSOIL, 10 55.41 & 40,05 (+0.09%) 055,35 Hi55.55 125535 (15541

CFDs on WTI Crude O3, 10, TvC
W 2, cose)

Level 1 Level 2
Support 54 51
Resistance 57 60

Sideway siotilog

s1AiNTu undesidnwaie Sideway  Tunsouudinen 54-57
ARaANsaANsgsiounsisa Ynilidunsazannias sonns Breakout 1We
fnuaaluauIAn

(Newcastle Coal (EOD)) daily
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¥in New Low siatitog
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’ Gold Futures

Spot Gold daily
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([T LT (11787 g}T!
1490 1480 1510 1520
) Contracts Long Short Net YTD
Ui 22|a.ﬂ. 2019 Institution 9772 9349 423 -6201
DIV SPDVR Lﬁym‘sﬁaﬂ‘saqmaqm Foreign 4512 3675 837 24896
2.93 ¢iu duunviszeiv 854.84 ¢iu Local 11118 12378 1260 14443
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B USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50Q19 1073.9 -7.4 2 -7 28 -1 6 1078.19 1078.01 1079.12  0.02% 1.75% -3.98 -4.29
S50U19 1071.6 -5.0 221675 18863 262244 -9398 35 1079.30 1078.26  1084.72  0.38% 1.75% -6.28 -7.70
S50V19 1068.9 -6.8 2 -4 31 -1 68 1079.31 1077.30 1089.85 1.04% 1.75% -8.98 -10.41
S50719 1073.1 -5.2 28277 8417 42394 196 126 1076.84 1073.12  1096.37 2.03% 1.75% -4.78 -3.74
S50H20 1069.6 -5.0 3394 622 8526 139 217 1069.36 1062.95 1103.00 3.08% 1.75% -8.28 0.24
S50M20 1065.8 -4.7 894 -570 5324 -136 311 1064.20 1055.01 1112.41 3.24% 1.75% -12.08 1.60
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 21940 -40 137 108 928 2 6 21903 21900 21922 36.85 1.75%
GFV19 22020 -40 165 111 1230 104 68 21968 21927 22182 51.76 1.75%
GFZ19 22080 -40 34 -7 452 -31 126 22029 21954 22426 50.87 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1502.00 -2.10 11492 4168 20826 1524 35 1499.21
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.78 0.00 6 30.79 0.00
USDV19 30.75 0.00 68 30.95 -0.03
USDU19 30.73 0.00 35 30.87 -0.05
uUsbZz19 30.72 -0.02 126 31.09 -0.06
August 23, 2019 14 | Page
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