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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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N SET50 Index Futures

(SET50 September 19) daily
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1150 1143 1163 1165/1170

Contracts Long Short Net YTD
Institution 37586 26229 11357 -38845
Foreign 35274 56252 -20978 91735
Local 75199 65578 9621 -52890
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H
=& SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
/ INURNER © - 1050 -25 9.6 -9.6
40 =P/l
/ A lsavaaannes : - 1075 0 9.6 -9.6
2 N o 1100 25 96 15.4
/ l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
0 1125 50 9.6 404
T /\ T T 1 . d;
gpE——tgOp——tfos—05—f5 1100 1125 1150 1175 ANANNU (LHDINADY) | - 1150 75 9.6 65.4
-20
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 62.10 5.20 187 1,206 59.79 2.31 1162.10 0.00 5.04% 0.99 18.44
c
-§ S50U19C1125 42.00 5.70 267 2,597 34.79 7.21 1167.00 0.01 7.88% 0.80 22.23
8' S50U19C1150 24.80 420 1,070 3,114 9.79 15.01 1174.80 0.01 8.01% 0.61 28.67
3 S50U19C1175 12.90 2.00 1,756 4,323 0.00 12.90 1187.90 0.02 8.15% 040 35.93
S50U19C1200 6.50 0.90 868 2,344 0.00 6.50 1206.50 0.04 8.64% 0.23 41.36
S50U19P1100 5.00 -2.80 1697 4,044 0.00 5.00 1095.00 -0.06 11.08% -0.15 -34.70
§ S50U19P1125 9.00 -4.50 1,178 3,206 0.00 9.00 1116.00 -0.04 10.27% -0.25 -32.38
3‘ S50U19P1150 17.30 -5.70 612 1,684 0.00 17.30 1132.70 -0.02 10.14% -0.41 -27.24
E S50U19P1175 31.20 -6.80 389 718 15.21 15.99 1143.80 -0.01 10.65% -0.57 -21.28
S50U19P1200 46.70 -10.40 61 56 40.21 6.49 1153.30 -0.01 10.04% -0.73 -18.23
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P> SECTOR OUTLOOK

Petrochemicals & Chemicals
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PTT PUBLIC COMPANY LIMITED daily
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ADVANCED INFO SERVICE PUBLIC COMPANY daily
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Momentum Trading

VIBHAVADI MEDICAL CENTER PUBLIC COMPANY daily
Support 1.76 ‘ h Iﬂ [ 200
. " = ,
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Swing Trading

BERLI JUCKER PUBLIC COMPANY LIMITED
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COM7: COM724C1908A

COM7 PUBLIC COMPANY LIMITED dailyr o tlu"{u llu"ﬁ"‘u
22 21.50 22.90 23.30

- 23.00|

I - =1 =l o U 1 < 1
2200 srAfutnilouusu 22 v beagneudennss Momentum

2100 Tapsugimsudannss Jlomalsifunsilusisio

7 20.00 sinvanunsatian 21.50 un

- 19.00|

Lo
.-+ |*"u‘"“r|““f*l-"“#
.“lﬂl - ‘_-,ﬁp!-_]fﬂl_- _— '

18.00]

b’ .
{1700 AoUANNDIYALWHIAN
Tnsdwii 02-658-9915
16.00| .
i M5 NFIAN Email: dw@fnsyrus.com
119 12 14’718 20 22 26 28 we 03 05 10 12 18 22 24 26 wa 07 09 13 15 17 22 24 28 30 fv. 06 10 12 14 18 20 24 26 nn 03 0&‘ *ﬁﬂTNTWnTﬁYuJ?mJlﬁulﬂuﬂﬁ?ﬁva?nﬂﬁhd .
: i market open winifu lisiuae market call Line: @dw24
Name COM724C1908A Implied Volatility 58.00% Underlying Bid* DW Bid Price(THE) *
02-Jul-2019  03-Jul-2019  04-Jul-2019  05-Jul-2019  08-Jul-2019
H [o)
Underlying coMm7 Delta 43.79% 2270 061 0.60 0.60 059 057
Type Call Listing Date 14-May-2019 2 059 0.9 058 0.57 0.5
22.50 058 057 0.56 0.56 0.54
Strike 23.880 Last Trading Date = 30-Aug-2019 o " " - e -
Conversion Ratio  2.73000 Expire 04-Sep-2019 22.30 054 054 053 0.2 050
Date(Maturity 22.20 0.53 0.52 0.51 0.51 049
Date)
22.10 0.51 051 0.50 049 047
Moneyness -6.62% OTM outstanding (01- 142,800 2200 o=y U U Bes ele
Jul-2019) 2190 0.48 048 0.47 046 0.44
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FINANSIA ALWAYS A STEP AHEAD
[HERO|

Volume Outperformed

Last Base Vol | Volume | %Vol up
“ll_ll-- | .
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I!-..J.I _.*. ‘I !..
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g COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal

TVCUSOI, 10 58.68 ¥ -0.48 (-0.81%) 0:59.13 H:55.16 L:58.57 €:58.60 (Newcastle Coal (EOD)) daily
FDs on WTI Crisde O, 10, TWC
A (2, closel
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’ Gold Futures

+INANSIA
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Spot Gold

Sideway ashagruiiusinas 1380

fM2aaNs

v

MWMAT AT A MasALlaAuilnAshadlng
Lun5U 1380 maaarsmui lguszifiuly a1ns1an
vasr Sideway ashagruiivanasinaniiosailusy

TuaunAnsnAsa

4 hours

1,400
© 142000
140000
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' @ 2019 Bisnews AFE (Thaland) Limited wi bisne:
e W5k Short siunuin 1430 moaas (Uaueauly
udI7i 1400 moaans) auiiindosovindlsit 1380 U3 UL
foaans dnwianunl lsnseivza 1400 aoaans 1385 1380 1400 1420
Contracts Long Short Net YTD
Ui 1 f"ﬂ' 2019 Institution 11978 13469 -1491 393
ADNNL SPDVR WNHANTADATIINDIAT Foreign 6063 9360 3297 91735
16 siu dunniszeiu 794.04 61
6.16 siu Gusniis 94.04 sin Local 26471 21683 4788 -52890
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B USD Futures

IBUANANINNYDIUTIATUAIRNNYINANFIAR Thai Baht Spot Rate 4 ours.
Tnaila |
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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
S50N19 1160.3 9.3 47 -87 555 -2 28 1161.33 1160.44  1166.00 0.02% 1.75% 0.51 -1.03
S50Q19 1159.4 9.3 22 20 6 2 58 1162.31 1160.47  1171.99 0.38% 1.75% -0.39 -2.91
S50U19 1157.3 9.1 133682 17944 321194 4971 87 1161.75 1158.99  1176.27 1.04% 1.75% -2.49 -4.45
S50719 1156.0 9.2 10919 3522 24503 774 178 1158.21 1152.55  1187.90 2.03% 1.75% -3.79 -2.21
S50H20 1152.8 8.9 2675 1151 5955 136 269 1148.42 1139.87 1193.30  3.08% 1.75% -6.99 4.38
S50M20 1150.2 8.5 714 -163 1383 464 363 1142.60 1131.07 1203.16 3.24% 1.75% -9.59 7.60

Gold Futures

Series Settle  Change Cor:ltcr,;cts Ch\;?qlge ol Ch:r:ge I)D:l)':::g/ - . Theoretical PI;?:::::Tt/ Risk Free Rate
eoretical Lower Upper
GFQ19 20270 -390 205 116 1105 -29 58 20365 20333 20535 -95.21 1.75%
GFV19 20320 -410 86 70 883 23 120 20426 20359 20776 -105.58 1.75%
GFZ19 20390 -410 30 17 212 125 178 20482 20383 21002 -92.06 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1398.90 -23.80 11874 701 18484 260 87 1396.62
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 28 30.79 0.05
USDQ19 30.58 -0.10 58 30.86 -0.14
USDU19 30.55 -0.08 87 30.93 -0.17
uUsbZz19 30.57 -0.05 178 31.16 -0.15
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