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=8 SETS50 Index Options
. A o " SET50 Long '
P/|. $50219C1100 fuuzin - Wait and See —— S50219C1050 Cost Profit/Loss
100 1000 -75 11 -1
%0 / 1025 -50 11 11
Aauns . Wait and See
1050 -25 11 -11
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . - .
/ A lsavaaanges : lishda 1100 25 11 14
20 y o 1125 50 1 39
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0 1150 75 11 64
I R { Moo 1125 180 1175 AnANNU (KN Y) : - 1175 100 1 89
-20
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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
S50Z19C1050 31.00 2.70 138 1211 20.68 10.32 1081.00 0.01 10.39% 0.70 24.10
c
.g S50Z19C1075 15.40 0.70 1082 3637 0.00 15.40 1090.40 0.02 9.68% 0.48 33.46
8' S50Z19C1100 7.80 0.10 855 4,729 0.00 7.80 1107.80 0.03 10.52% 0.28 38.65
E S$50Z19C1125 3.80 0.10 628 6,123 0.00 3.80 1128.80 0.05 11.30% 0.15 42.92
S$50Z19C1150 1.90 -0.10 328 4,386 0.00 1.90 1151.90 0.08 12.14% 0.08 45.64
S50Z19P1050 13.40 -0.50 1077 4984 0.00 13.40 1036.60 -0.03 13.31% -0.34 -27.10
§ S50Z19P1075 23.20 -2.00 461 4,339 432 18.88 1051.80 -0.02 12.57% -0.51 -23.55
3‘ S50Z19P1100 40.00 -4.00 241 2,326 29.32 10.68 1060.00 -0.01 13.46% -0.67 -17.95
é S50Z19P1125 61.40 -2.80 24 615 54.32 7.08 1063.60 -0.01 15.45% -0.77 -13.41
S50Z19P1150 84.80 -3.20 44 370 79.32 5.48 1065.20 -0.01 17.93% -0.82 -10.39
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P> SECTOR OUTLOOK

Transportation & Logistics
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B Top Most Active

PTT PUBLIC COMPANY LIMITED daily B.GRIMM POWER PUBLIC COMPANY LIMITED daily
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Momentum Trading

TOTAL ACCESS COMMUNICATION dalily
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Swing Trading

SABINA PUBLIC COMPANY LIMITED
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MAJOR CINEPLEX GROUP PUBLIC COMPANY daily
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CHG : CHG24C1911A

CHULARAT HOSPITAL PUBLIC COMPANY LIMITED ﬂally. tlu"‘f’u ({37 5e] ﬁ"‘u
269 2.48 244 2.60 2.64
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Tnsdwii 02-658-9915
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200
9 232729 nu 07111317192125 nn 0408101217192325 =r 0608131519212307 nu 0500111317192325 an 0408101517212428 nv 060812 | TN .
SRR T e T e = * mswen lgisouiitulunmsdevnua
market open winifu lisauahe market call

Name CHG24C1911A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
29-Oct-2019  30-Oct-2019  31-Oct-2019  01-Nov-2019  04-Nov-2019
Underlying CHG Delta 99.98% 258 114 1.14 114 1.14 1.14
Type Call Listing Date 26-Nov-2018 256 112 112 112 112 112
254 1.09 1.09 1.09 1.09 1.09
Strike 1.582 Last Trading Date  29-Nov-2019 . . P . - -
Conversion Ratio  0.87894 Expire 04-Dec-2019 i 105 105 105 105 105
Date(Maturity 248 1.03 1.03 1.03 1.03 1.03
Date)
246 1.00 1.00 1.00 1.00 1.00
Moneyness 58.03% ITM outstanding (28- O 248 038 gl et e e
Oct-2019) 242 0.96 096 0.96 0.96 0.96

October 29, 2019 9 | Page


mailto:dw@fnsyrus.com

Chart Insight _, ‘FlNANSlA

FINANSIA ALWAYS A STEP AHEAD

Volume Outperformed -
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Crude Oil (WTI) Palm Oil

év; Chart Insight _,

e e . (MDEX Crude Palm Oil (EOD)) daily
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’ Gold Futures

Spot Gold

4 hours
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e NISH Long ﬁu"{!uﬁ wsU 1495 moaans A9 g'z"uim:.;";}gigg—iEnid% 07 10 11 12 13 14 17 18 19 20 21 24 25 26 27 28 n..02 03 04 05 08 09 10 11 12 15 16 17 18 19 22 23 24 2528 30 31 ws.02 03| |
sovinAnls# 1510-1515 noaas naa 1490 N 5
LU 1Y% [l )2
N2ANEATIRNNYU 1490 1480 1500 1510
Contracts Long Short Net YTD
‘E’uﬁ 28 s1.a. 2019 Institution 10122 16447 -6325 -3344
Aot SPDR adANS&avagdn Foreign 5729 2763 2966 89823
ﬁi“ﬁ‘u 918.48 ¢u Local 23298 19939 3359 -93025
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B USD Futures
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ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50V19 1070.3 4.2 4 -6 40 -4 1 1070.73 1070.70 1070.88 0.02% 1.75% -0.38 -0.43
S50X19 1068.5 2.1 10 -8 29 4 30 1071.89 1071.01 1076.51 0.38% 1.75% -2.18 -3.39
S50719 1067.5 3.4 173638 0 329348 0 59 1071.91 1070.18 1080.99 1.04% 1.75% -3.18 -4.41
S50H20 1062.8 2.8 13348 -6894 32459 3078 150 1069.45 1065.05 1092.55 2.03% 1.75% -7.88 -6.65
S50M20 1059.3 29 2167 -767 8169 214 244 1061.16 1054.00 1098.74  3.08% 1.75% -11.38 -1.86
S50U20 1055.0 2.2 1028 -240 1929 169 336 1055.99 1046.14 1107.74  3.24% 1.75% -15.68 -0.99
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 21630 40 95 -2 905 =75 1 21436 21435 21439 194.32 1.75%
GFZ19 21710 30 130 -44 981 23 59 21495 21461 21677 214.72 1.75%
GFG20 21750 0 29 8 249 10 121 21559 21488 21932 191.00 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1513.20 1.10 15769 -4728 47353 1849 59 1495.54
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.21 0.03 1 30.24 -0.03
USDX19 30.20 0.03 30 30.31 -0.04
uSDZz19 30.19 0.04 59 30.38 -0.05
USDH20 30.14 0.01 150 30.60 -0.10

October 29, 2019 14 | Page



év" Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aiwde loss na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinaywus (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 anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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