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Technical Review:
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B® SET50 Index Futures
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20
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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
S50U19C1025 41.00 -5.00 3 258 40.29 0.71 1066.00 0.00 0.00% 1.00 25.97
c
-§ S50U19C1050 23.20 -5.60 208 1553 15.29 7.91 1073.20 0.01 11.16% 0.69 31.48
8' S50U19C1075 11.60 -3.00 1258 4875 0.00 11.60 1086.60 0.02 12.60% 042 38.31
3 S50U19C1100 5.80 -1.10 2127 6,283 0.00 5.80 1105.80 0.04 14.20% 0.23 42.39
S50U19C1125 2.50 -0.80 696 7,267 0.00 2.50 1127.50 0.06 14.97% 0.11 48.10
S50U19P1025 6.90 1.80 821 6529 0.00 6.90 1018.10 -0.04 17.67% -0.22 -33.24
§ S50U19P1050 13.40 2.00 933 4265 0.00 13.40 1036.60 -0.03 16.63% -0.37 -29.25
3‘ S50U19P1075 25.80 3.20 785 5,466 9.71 16.09 1049.20 -0.02 16.93% -0.56 -23.02
é S50U19P1100 45.90 6.20 71 4,203 34.71 11.19 1054.10 -0.01 20.24% -0.69 -16.06
S50U19P1125 68.00 7.80 62 2,707 59.71 8.29 1057.00 -0.01 23.40% -0.77 -12.14
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P> SECTOR OUTLOOK
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B Top Most Active

AIRPORTS OF THAILAND PUBLIC COMPANY daily KASIKORNBANK PUBLIC COMPANY LIMITED dail

y
‘ 76.00) 205.00|
Jr l‘Jf 75.00 hl - 200.00)
+ *Jri++ +L*‘T*h i 400 +"Ti +l; " Ty o e
+ L . N r
* 78.00 Il “I*““*. ' til- tl“'“u.!T I i“*. 'lr itut ‘t. ' ™ ll# i 190.00|
i+T 72.00 e spipbiye I | : ia“i ".
L N < 185.00)
“
J_ [ i : 180.00|
l I F ‘ 70.00| i-r.l
L 69.00) L.II+ £ 175.00)
- 170.00|
i!l 68.00) 'l

aagl T d *
* l ++++F s6.00 .' I £ 160.00|
M My e
64.00| 150.00]

63.00) 1922 Mar06 11 14 19 22 27 Apr 04 10 17 22 25 May08 13 16 22 27 Jun 07 12 17 20 25 Jul 04 08 12 18 23 26Aug06 08 15 20 23 28
79 16 21 23 27 29 Jun 06 10 12 14 18 20 24 26 Jul 03 05 09 11 15 18 22 24 26 Aug 05 07 09 14 W i m——— = o=

Support 69.75 68 Resistance 72 75 Support 152.50 150 Resistance 157 160

- 120.00]|

AOT : sonsdumiuuudiu 72 v Weduduseunisndusisuuuy KBANK : snangfaatjTusoumsrinsiving ulna 1auunsudrdeyseuild 150
Inverse Head and Shoulder v flonaldifiuusedonduiiusinadinan
b i I l |oaed
J. i’ L At T i T
F " ] i* 15009 l ! I . 62,00
' i‘! .++. T *lT - B 125.00| * i
' Ll T " o100

+-.‘ - 115.00]

l!ﬁl ' - 60.00
.#l - 110.00| " FT i+ lTT+* < 59.00
T.T‘H-‘** i"'ﬁ*.*‘rl 105.00) !T Ti *L'*T$+' l”‘*. ++T*TT+I : 58.00|

Taht
o o i -
< 80.00| ‘_‘1,3“2,3‘".25:_““&?"2«08 10 14 16 21 23 27 29 JunO06 10 12 14 18 20 24 26 Jul 03 05 09 11 15 18 22 24 26 Aug 06 08 13 15 19 21 23 27 _\ —
-:‘u_if"sw-1;0.”:1.3'12'1 23 27 26 Jun 06 10 12 14 18 20 24 26 Jul 03 056 09 11 15 18 22 24 26 Aug 05 O7 09 14 16 20 22 26 28 L 7
Support  139.50 135  Resistance 145 150 Support  62.72 62 Resistance 65 67
GULF : saunsdudiaudannss snanvin All time high Tnsisiotsios 1 INTUCH : uwnlilalessissngevsaduwuuin ifiuussdondulusemineiu

wwdugalui 145 un vihTwnashsendsii Tomadunaaauuunsdhu High 16iudi 65 vwdness

August 28, 2019 5| Page



év" Chart Insight _, 4 ] ‘F"VV\IANSIA
Momentum Trading
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Swing Trading

TRUE CORPORATION PUBLIC COMPANY LIMITED
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DW

MBK: MBK24C1910A

MBK PUBLIC COMPANY LIMITED daily- LSy uujﬁ"\u
12450 23.30 23 23.90 24.20
l *l - 24.00
: fy Hﬁ ) . &ﬁ A dunzanusiuusni 23.30 v e ARMNNENNFINA
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‘ market open winifu lisiuane market call Line: @dw24
Name MBK24C1910A Implied Volatility 50.00% Underlying Bid* DW Bid Price(THB) *
28-Aug-2019  29-Aug-2019  30-Aug-2019  02-Sep-2019  03-Sep-2019
Underlying MBK Delta 52.24% 2360 043 043 043 oo 0a1
Type Call Listing Date 06-Jun-2019 23.50 042 042 042 041 040
2340 0.41 041 0.40 0.39 0.39
Strike 23.560 Last Trading Date  31-Oct-2019 5330 0o 040 039 038 038
Conversion Ratio  4.70000 Expire 05-Nov-2019 2320 039 039 038 037 037
Date(Maturity 23.10 038 037 037 036 036
Date)
23.00 037 036 0.36 035 035
Moneyness -1.53% OTM outstanding (27- 230,100 22.90 0.36 035 035 0.34 0.34
Aug-2019) 22.80 035 0.34 0.34 033 033
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Tpeo

Last Base Vol | Volume | %Vol up
‘ Iy vi]
TIPCO 10.00 2,641,360 21,278,600 705% ! -I »
I '-I-|II|- ] n e
+ L, A -
I“_T. Y -I R B et B
BGC 14.30 2,346,975 13,538,500 476% I ' N
I e IT --‘I Bona _I--.
w27 ol et
ANAN 3.04 4,015,550 20,915,300 420% .
TIPCO : fussdordunAsdudayaunaisy Support 9.90 955
vInnuviaivisw Big White Candle a1a _
AMANAH 238 5924,946 25,425,500 329% FIAggsaumsiue Resistance  10.30  10.70
TCAP 53.75 3,574,065 13,729,000 284% | =
. Il
; =
nunsmnlsrnaunisidon Volume Outperformed II I
- lsiviusou DW uaz Warrant L o Iy 1
1
e n ' M
- ‘i'lm‘lqu"lumn'n 1T uwm 1 I' I“ I. Il
2 5. 135 \ 3 -I L] un .I
- Ysunaudowny (Volume) siofusnnnin 5,000,000 v l'l '.* "y, 0 i l"ll I- "

o

- %Vol Up nanufs Usunaunsdeensunnnintunounin Tasdaifuosidud

- Foyaxnn Finansia Hero

BGC : s eususiduasne All Time High Support 13.80 1350

. ) . 16 nanefemnuudannssvosiianiaandu
x » r e s . . N .
losnnulunauiaulna) fuudidumuusininnaa Whsnosalui 14.90 un Resistance  14.90 15.40

dnawumsldanussinssiaduiey **

August 28, 2019 10 | Page



év; Chart Insight _,

g® COMMODITY MARKET

+INANSIA

ALWAYS A STEP AHEAD

Cude 0 ()
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’ Gold Futures

+INANSIA
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Spot Gold 4 hours
- 1,580.00)
1,560.00
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21,480.00
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£1,420.00
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1535 1525 1550 1560
Contracts Long Short Net YTD
Institution 9080 9194 -114 -4444
Foreign 3614 5392 -1778 -39422
Local 17731 15839 1892 25043
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B USD Futures

. . o Thai Baht Spot Rat 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
S50Q19 1065.2 -6.4 14 -4 30 0 1 1065.34 1065.31 1065.49 0.02% 1.75% -0.09 -0.14
S50U19 1060.5 -6.3 219812 -20800 271904 -674 30 1066.49 1065.61 1071.09 0.38% 1.75% -4.79 -5.99
S50V19 1058.1 -7.1 35 20 42 10 63 1066.60 1064.76  1076.25 1.04% 1.75% -7.19 -8.50
S50719 1062.1 -6.6 27096 -1564 38306 -770 121 1064.30 1060.77  1082.84 2.03% 1.75% -3.19 -2.20
S50H20 1059.0 -6.3 2063 -1555 8674 -33 212 1057.06 1050.87 1089.54  3.08% 1.75% -6.29 1.94
S50M20 1055.1 -6.0 765 -460 5612 111 306 1051.98 1043.05 1098.87 3.24% 1.75% -10.19 3.12
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 22250 10 120 102 766 53 1 22467 22467 22470 -217.26 1.75%
GFV19 22340 30 232 132 1196 69 63 22534 22495 22738 -194.05 1.75%
GFZ19 22410 -20 79 37 720 63 121 22597 22522 22988 -186.52 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1534.10 0.50 15399 4207 23479 2745 30 1545.30
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.58 0.00 1 30.63 -0.05
USDV19 30.59 0.00 63 30.78 -0.04
USDU19 30.54 0.00 30 30.70 -0.09
uUsbZz19 30.51 -0.03 121 30.93 -0.12
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