A !
B o7~ CHART INSIGHT . +INANSIA
E v A Morning Sess]on ALWAYS A STEP AHEAD
E Chart Insight by FSS October 25, 2019
Z SET dally
” SET INDEX
% - . '1“ 1,780.00
& au Technical Rebound | |
+1,760.00
= AuuIsY 1617 an m h N‘ \ M'M ‘ '| | oo
| uo. ' 1o
. W I\‘l |} i 7\' | Ml' m' 172000
vrwifionundsannse Low H “l’}‘“ \ M' -2170000
‘ o
ManLUISU 1622 nasunianiloy uel | ." ‘ m‘ .' ‘ 1,680.00

$1,660.00

W \ 1,640.00
Y||y’| N L

foinaway wu. ssdunisisenduls 'Il

Muusu 1630-1635 qm usionaas |

_______________________________________________ w“‘{lI'
faligu Downtrend 7 1637 3@ rIM ! ’wi | ‘ || 160000

M ]
aztups uididniniiounisy \‘ 158000
o o - . m £1,560.00

1617 3@ AJanziAa Technical
- 1,540.00

CHART INSIGHT BY FINANSIA SYRUS

Re bou nd LYy |nve rse Head & 18 dw n.A. an. 4. 6.0, . sa. 19 aw A W WA, fin.  na an. .4, 0., W, 5a. |

@© 2019 Bisnews AFE (Thailand) Limited Www bisnews com

Shoulders Technical Review:
e S50Z19 : iwhmeunidiuzag 1077-1085 a0 nsouuuansisiassaguuadiu 1087-1090 3a
uuNSY ‘ 1617 1612 e Momentum Trading : BDMS, CPN
LA | 1630 1635 ° SWlng Tradlng :TRU E, THANI

o DW:GLOBAL (CALL)

aindAser  Uhsen ladfananuui aATnnl iAsime, CMT, CFTe algell Ajuasdona (sfenurindiasnzi) @finansia
Pawarisa.L@fnsyrus.com  Apiwat.T@fnsyrus.com
02-646-9875 02-646-9876 I3 Finansia syrus securities


https://www.facebook.com/fnsyrus/

A
WV v
4.

Chart Insight _,

s SET50 Index Futures

(SET50 December 19)

daily
1,170.00

1,160.00
] 1,150.00
1,140.00
1,130.00
1,120.00
; 1,110.00
1,100.00
1,090.00
et
] 1,070.00
f 1,060.00
1,050.00

£1,040.00

19 nn. i 4. WA, fly. LA

a.nA. ny. A Wy, 5.A. ‘

© 2019 Bisnews AFE (Thaiand) Limited

LSy

1077 1074
Contracts Long
Institution 35114
Foreign 48091
Local 75298

Wrn bisnews com

(17T i1t
1085-1088 1090
Short Net YTD
34190 924 7448
43283 4808 91711
81030 5732 -99159

+INANSIA

ALWAYS A STEP AHEAD

wilaaunisiunsou 1077-1085 an

24 p.A. 62 BnaIVuENTIH Long anadias
4,808 &euan

awumMznsunidlunsou 1077-1085 an
Towgalsifudusouuinfnd auninaznunulrsu
Downtrend # 1090 an

ariusoultnsiumfivanuguuIsu
1085-1088 am waz 1090 amnou s0u Trading

Long wiuvindn lsesdug

dusanindnsouliionan 1077 aa

Aaans S50Z19

. wosnita Long nauifloudidunu 1079-
1083 am Aosevinrn lsrndaAulusy ou. an
fiuunsu 1085-1087/1090 am vian 1077
ANHAVIAVI

. wosnfio Long dunu 1081-1082 3n 1ile
Nuthatdunageu 1087-1090 3a ldtla
Vi lsvianualuuds

October 25, 2019

2 | Page



%ﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

W | .
]
=8 SETS50 Index Options
. A o " SET50 Long '
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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 41.00 -3.00 98 1062 3343 7.57 1091.00 0.01 10.40% 0.78 20.64
c
.g S50Z19C1075 23.30 -2.20 273 3067 843 14.87 1098.30 0.01 9.91% 0.60 27.75
on' S50Z19C1100 12.30 -0.90 471 4,701 0.00 12.30 1112.30 0.03 10.34% 0.38 33.84
E S50Z19C1125 6.30 -0.60 361 5,081 0.00 6.30 1131.30 0.04 11.02% 0.22 38.48
S$50Z19C1150 3.30 -0.20 249 4,411 0.00 3.30 1153.30 0.06 11.86% 0.13 41.40
S50Z19P1050 8.80 0.30 606 5791 0.00 8.80 1041.20 -0.04 12.37% -0.25 -31.37
§ S50Z19P1075 16.10 0.70 595 4,708 0.00 16.10 1058.90 -0.02 11.52% -0.41 -27.86
3‘ S50Z19P1100 30.00 2.00 190 2,503 16.57 1343 1070.00 -0.01 11.94% -0.60 -21.60
é S50Z19P1125 50.50 2.00 18 636 41.57 8.93 1074.50 -0.01 14.04% -0.72 -15.47
S50Z19P1150 69.10 -1.90 3 376 66.57 2.53 1080.90 0.00 12.91% -0.85 -13.37
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CP ALL PUBLIC COMPANY LIMITED daily
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Momentum Trading
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DW

GLOBAL: GLOB24C1911A
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Name GLOB24C1911A Implied Volatility 52.00% Underlying Bid* DW Bid Price(THB) *
25-Oct-2019  28-Oct-2019  29-Oct-2019  30-Oct-2019  31-Oct-2019
H (o)
Underlying GLOBAL Delta 32.70% 15.40 012 011 011 010 010
Type Call Listing Date 22-May-2019 1530 0.1 0.10 0.10 0.10 0.09
15.20 0.10 0.10 0.09 0.09 0.09
Strike 16.380 Last Trading Date  29-Nov-2019 1510 010 009 009 008 008
Conversion Ratio  5.26000 Expire 04-Dec-2019 10y o) Ly v U U
Date(Maturity 14.90 0.08 0.08 0.07 0.07 0.07
Date)
14.80 0.08 0.07 0.07 0.07 0.06
Moneyness -8.42% OTM outstanding (24- 201,500 el oy ey iz Ul Ul
Oct-2019) 14.60 0.07 0.06 0.06 0.06 0.05
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nransauwad Downtrend Channel
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Spot Gold
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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
S50V19 1082.8 -3.1 23 -13 44 -8 5 1083.69 1083.54 1084.47 0.02% 1.75% -0.63 -0.89
S50X19 1081.6 -3.1 3 -4 19 2 34 1084.81 1083.80 1090.11 0.38% 1.75% -1.83 -3.21
S50719 1082.4 -2.8 147192 0 315888 0 63 1084.76 1082.89 1094.58 1.04% 1.75% -1.03 -2.36
S50H20 1078.1 -2.8 8843 717 28127 -87 154 1082.15 1077.58  1106.15 2.03% 1.75% -5.33 -4.05
S50M20 1074.4 -2.3 1928 641 7498 164 248 1073.64 1066.28  1112.29 3.08% 1.75% -9.03 0.76
S50U20 1070.3 -2.5 514 119 1589 67 340 1068.39 1058.30 1121.38 3.24% 1.75% -13.13 1.91
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 21430 -10 192 111 1039 36 5 21586 21583 21602 -156.20 1.75%
GFZ19 21540 20 220 132 1014 132 63 21646 21609 21842 -106.21 1.75%
GFG20 21600 10 15 -23 232 32 125 21710 21636 22098 -110.37 1.75%
Gold Online Futures
Series Settle Change COI\IIt:;CtS Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1496.40 0.10 16572 11313 44906 1387 63 1505.94
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.26 -0.04 5 30.25 0.02
USDX19 30.26 -0.04 34 30.32 0.02
uSDZz19 30.27 0.00 63 30.39 0.03
USDH20 30.23 -0.01 154 30.61 -0.01
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yiwnnanniwg Aide loss na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinbaywus (Derivative Warrants) uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA iz SET50 Future lasuSuiny anasamuniinnzdvamanningdnsdeaonan dou dnasmu
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Remark : FSS's Chairman is a TRUE’s director.
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