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Contracts
Institution
Foreign

Local
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Short
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=8 SETS50 Index Options
. SET50 Long
: Cost Profit/L
P/L $50U19C1100  Wait and See Index  ssoutocy go Ot Profit/toss
100 1000 -75 11 -11
%0 / 1025 -50 11 11
: Wait and See
1050 -25 11 -1
60
/ 1075 0 11 -1
0 / — " 1100 25 11 14
20 1125 50 11 39
. / 1150 75 1 64
D 02E { 100 1125 1150 1175 ( 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 58.50 5.20 5 274 59.56 -1.06 1083.50 0.00 0.00% 1.00 18.19
c
.g S50U19C1050 34.00 420 75 1930 34.56 -0.56 1084.00 0.00 0.00% 1.00 31.32
8‘ S50U19C1075 10.90 1.70 387 2975 9.56 1.34 1085.90 0.00 11.65% 0.80 79.85
3 S50U19C1100 1.50 0.40 756 5,708 0.00 1.50 1101.50 0.02 16.41% 0.17 125.90
S50U19C1125 0.20 0.00 208 7,026 0.00 0.20 1125.20 0.04 20.66% 0.03 141.45
S50U19P1025 0.10 -0.10 73 7216 0.00 0.10 1024.90 -0.06 27.31% -0.01 -117.26
§ S50U19P1050 0.40 -0.20 372 4960 0.00 040 1049.60 -0.03 21.35% -0.05 -124.44
3‘ S50U19P1075 3.00 -2.10 763 4,637 0.00 3.00 1072.00 -0.01 17.29% -0.28 -101.92
é S50U19P1100 17.70 -4.00 698 3,807 15.44 2.26 1082.30 0.00 19.50% -0.78 -48.06
S50U19P1125 42.80 -2.80 33 2,675 40.44 2.36 1082.20 0.00 36.29% -0.86 -21.87
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Stock borrowing (Share)
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AMATA : AMAT24C2001A

AMATA CORPORATION PUBLIC COMPANY LIMITED
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Name AMAT24C2001A Implied Volatility 46.00% Underlying Bid* DW Bid Price(THB) *
25-Sep-2019  26-Sep-2019  27-Sep-2019  30-Sep-2019  01-Oct-2019
Underlying AMATA Delta 49.05%
25.00 051 051 0.50 0.50 0.50
Type Call Listing Date 12-Jul-2019 24.90 0.50 050 049 049 048
24.80 049 049 048 048 047
Strike 25.786 Last Trading Date  31-Jan-2020
24.70 048 048 047 047 0.46
Conversion Ratio  4.73440 Expire 05-Feb-2020 24.60 047 046 0.46 0.46 045
Date(Maturity 24.50 0.46 0.45 0.45 0.45 0.44
Date)
24.40 045 0.44 044 044 043
Moneyness -4.60% OTM outstanding (24- 275,000 24.30 0.44 043 043 0.43 0.42
Sep-2019) 24.20 043 042 042 042 041
September 25, 2019 9| Page


mailto:dw@fnsyrus.com

Chart Insight _, ‘FlNANSlA

FINANSIA ALWAYS A STEP AHEAD
[HERO|

Volume Outperformed

Ch .
Ay
ol -

oy
il -.I -T"'. I_I IJ-I_
-

AU 12.30 411481 19,637,800  4,672%
. I"
ACAP 1.77 2,428,600 27,584,100 1,035% o - e —
PIMO 1.39 1042200 7,006,500 572% '
EPG : S0 (ROOSELF (b#FsS(E6.65 ED  Support 665  6.50
W8 UNS@L[’ & Stochastic Tz L Td N _
EPG 6.75 2139107 7,485,400 249% Oversold | U360 U &os8060d Resistance 7 7.20
TPIPP 4.70 28,407,445 77,351,500 172 it | ol
II i Ll Iill ) I L ) e |i| | I8 i
nm ] % .I.l m l‘! [} Ll + n +I + ‘ ma “‘
nn L IR A} .h I + , I
i
+ +r||.
Volume Outperformed 'l ||I| :
-YF z 6 DV@ES $Wharrant I
- 40 ( 6 o 81 €0 & h
_ & K C8 (Volume) 6 2 ¢ s 0 65100000 § B & 6 h—

- %Vol Up t ¥ (B000askICh LU U6 UL LsEsal 26t 6Y0S OWs\be $Wdo b
-1 Zt ¥ @usahsid Hero &l

TPIPP : WUTNNU] L ®EETA UL support 460 452

o N ) Wo z L W3 uah Wl t LV
o\ (Lt GO LSE6Ws6) N et 60 BGRsGWSLL SEBSUD [ GRS Resistance ~ 4.86 5
6GL8L6U6] 891+ 2] sUF$0F 0O0s0s L WoeZ6RU'

September 25, 2019 10| Page



FINANSIA
g COMMODITY MARKET

Cruce O1 (W)

TVEUSOIL 1D 56.91 & +0.21 (+0.375) 0:56.70 Hi56.93 L5670 €56.91 . (ICE SUGAR #11 (EOD)) daily
CFs on WTI Crude O3, 10, TVC :

g"' Chart Insight _,

il Mo :
o _|...| ______ ; ”"W N"”T 4, N
S URTTTUESILL U

LA \

212.20

-12.00

10.80
m;w"h_. : : : : - : : : = : - : = ;15;3:'5!6‘&&&{"36“3310141620222429 Jun 0610121418202426 Jul 050911151719232529 Aug 06081214 1620222628 Sep 06101216182024 -me
Level 1 Level 2 Level 1 Level 2
Support 55 52 Support 11. 20 11
Resistance 58 6 2 Resistance 11. 80 12
sSOWHE ¢t 2t 60 GsIBOTESSWEFBUDET $ UGN Ozt $ U B W Woorl Usl BLsa Ol PALSE sETOTLF 8O0 (W

RIRWIS G54t ETHWE UsUmGssaE NEB5 Ot & § U$ mHUISS Downtrend line | 8 D038 #6556 RIR N s 86 &t & BREiogo 6
T8 S EROOFESBY 7 21 s $t &8 U REKIAREBEIN 0§ s Rz U067 UV O 2WsEsRI @ Gz 7 s

September 25, 2019 11| Page



A" Chart Insight _,

+INANSIA

ALWAYS A STEP AHEAD

’ Gold Futures
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1525 1515 185 1550
Contracts Long Short Net YTD
Institution 5723 5825 -102 -1781
Foreign 5825 5318 507 71978
Local 15421 15826 -405 -70366
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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
S50U19 1083.3 4.1 134040 27830 209737 -24908 2 1084.66 1084.60 1084.97 0.02% 1.75% -1.26 -1.36
S50V19 1081.8 4.1 9 -8 32 1 35 1085.98 1084.94 1091.44 0.38% 1.75% -2.76 -4.18
S50X19 1080.5 4.0 0 0 11 0 64 1085.91 1084.01 1095.89 1.04% 1.75% -4.06 -5.41
S50719 1083.4 3.8 117733 47438 135030 46160 93 1083.79 1081.02 1098.29  2.03% 1.75% -1.16 -0.39
S50H20 1081.3 4.0 3275 -967 16620 556 184 1077.29 1071.82  1105.99 3.08% 1.75% -3.26 4.01
S50M20 1077.1 3.9 505 -550 6223 46 278 1072.25 1063.99  1115.62 3.24% 1.75% -7.46 4.85
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 22140 60 167 134 1219 31 35 22288 22267 22400 -148.28 1.75%
GFZ19 22210 60 71 50 844 44 93 22350 22293 22648 -140.15 1.75%
GFG20 22260 40 19 0 198 -7 155 22416 22322 22912 -156.30 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1521.70 2.00 6273 934 15627 -1281 2 1532.44
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.53 0.04 2 30.55 -0.02
USDV19 30.52 0.05 35 30.64 -0.03
USDX19 30.50 0.05 64 30.71 -0.05
uUsbZz19 30.51 0.05 93 30.78 -0.04

September 25, 2019 14| Page
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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 Wz SET50 Future lasuSuiny snasamuniinnzdvamanningdnsdeaonsn dau dnasmu
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Remark : FSS's Chairman is a TRUE's director.
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