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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS May 31,2019
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=8 SETS50 Index Options
. SET50 Long
A SUN Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 9.6 -9.6
80 , 1000 -75 9.6 -9.6
/ Aauns . Wait and See
60 1025 -50 9.6 -9.6
" / YIVURIAR : - 1050 -25 96 96
=P/l
20 / A lsavaaannes : - 1075 0 9.6 -9.6
/ . .. 1100 25 9.6 154
0 w T T T T w T w 1 l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 9.6 404
20 8 i .
AUV (slanaoTy) : 1150 75 9.6 65.4
-40
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
S50M19C1025 53.40 0.40 58 393 51.85 1.55 1078.40 0.00 11.69% 0.94 18.97
c
2 S50M19C1050 30.20 0.50 123 1942 26.85 3.35 1080.20 0.00 9.87% 0.83 29.66
8‘ S50M19C1075 12.30 0.00 750 4734 1.85 10.45 1087.30 0.01 9.24% 0.54 47.48
3 S50M19C1100 420 0.00 899 8,181 0.00 4.20 1104.20 0.03 10.23% 0.24 60.98
S50M19C1125 1.50 0.00 636 8,033 0.00 1.50 1126.50 0.05 11.65% 0.09 67.22
S50M19P1025 1.40 0.00 793 3659 0.00 1.40 1023.60 -0.05 12.95% -0.08 -60.80
§ S50M19P1050 340 -0.60 905 6177 0.00 340 1046.60 -0.03 10.81% -0.19 -59.95
3‘ S50M19P1075 9.90 -1.30 1180 7,746 0.00 9.90 1065.10 -0.01 9.37% -0.46 -49.85
E S50M19P1100 27.30 -1.20 327 4,139 23.15 4.15 1072.70 0.00 10.96% -0.75 -29.45
S50M19P1125 48.00 -2.50 66 2,070 48.15 -0.15 1077.00 0.00 9.50% -0.95 -21.26
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Momentum Trading
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Swing Trading

ANANDA DEVELOPMENT PUBLIC COMPANY daily
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market oper:!n;!wftu "lxiﬂmmq?narke‘lt‘ call Line: @dw24
Name RS24C1910A Implied Volatility 72.00% Underlying Bid* DW Bid Price(THB) *
31-May-2019  04-Jun-2019  05-Jun-2019  06-Jun-2019  07-Jun-2019
Underlying RS Delta 30.37% 1670 031 030 030 029 029
Type Call Listing Date 22-Apr-2019 1660 030 029 029 029 028
16.50 029 028 028 028 028
Strike 23.380 Last Trading Date  31-Oct-2019 1640 0.8 0.8 027 027 027
Conversion Ratio  4.23000 Expire 05-Nov-2019 1630 028 0.27 027 026 026
Date(Maturity 16.20 0.27 0.26 0.26 0.26 0.26
Date)
16.10 026 026 025 025 025
Moneyness -30.28% OTM outstanding (30- 164,500 16.00 0.26 025 0.25 0.24 0.24
May-2019) 15.90 025 0.24 024 024 024
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FINANSIA
HERO|

Volume Outperformed

Last Base Vol | Volume | %Vol up
MACO 1.51 1,257,850 24,586,100 1,854%
TIPCO 8.85 477,400 6,642,700 1,291%
PIMO 1.28 2,755,700 18,157,400 558%
EPG 5.05 2,159,102 12,965,400 500%
PLE 1.10 1,242,608 5,653,500 354%

nagmnlsznaunisiion Volume Outperformed
- laistus)u DW uaz Warrant

- seiulsisihain 1 uvwm

- Usunaudonny (Volume) siajuunnnin 5,000,000

- %Vol Up nanufs Usunaunsdeensunnnintunounin Tasdaifuosidud

- Foyaann Finansia Hero

o o sl sl ulneiiSuduiie .
WasannrulunaulauialduinidunuisenInnann

dnawumsldanussinssiaduiey **

o

iy hﬂ ' |"!l |" i
|'\'

m [
W . [l )
"‘ I“ ||I I' "

MACO JAusedodzdaiignun  AnsAd

Tomaiushdusneaauuusundni 1.58 _
UM Resistance  1.55 1.58

Support 1.49 1.45

TPCO
=]

iz

TIPCO C AU une IR Down
Trend Line maqmwwaﬂmum"lm ATWLEY
AauTuLnn wiHnswezduonadalsing

Support 8.60 8.45
Resistance 9.10 9.25

May 31, 2019

10 | Page



FINANSIA
g COMMODITY MARKET
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(1 T T] (187 T g 111
1287 maaaty Natnunuvindn lsgae 1295-
1287 1282 1295 1298
1298 moaans sinvanunsaiiasn 1282 aaaans
Contracts Long Short Net YTD
o o Institution 8066 8167 -101 -2309
Suii 30 w.A. 2019 e
- . Forei 2 1207 -8812 40571
Ao SPDR Asn1afiomsaanaesn oretan 3266 078 88 05
Siisesin 737 3460 Local 16819 7906 8913 -11818
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W v Thai Baht Spot Rat 4h
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AMwmamadaa@uununissilunsouling i :
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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
S50M19 1077.6 1.6 163984 -13102 284364 -8429 27 1078.23 1077.43 1082.41 0.02% 1.75% 0.75 -0.63
S50N19 1076.1 1.7 57 -12 168 50 60 1079.28 1077.50 1088.57 0.38% 1.75% -0.75 -3.18
S50Q19 1075.4 4.1 1 1 1 1 90 1078.74 1076.08 1092.68 1.04% 1.75% -1.45 -3.34
S50U19 1073.1 1.8 14779 -3905 37539 423 119 1075.87 1072.36  1094.30 2.03% 1.75% -3.75 -2.77
S50719 1073.4 1.7 2160 -308 9261 2 210 1068.61 1062.41 1101.14  3.08% 1.75% -3.45 4.79
S50H20 1070.1 1.5 709 -45 4628 139 301 1063.62 1054.74  1110.24 3.24% 1.75% -6.75 6.48
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM19 19360 -100 346 0 1573 106 27 19556 19542 19632 -196.33 1.75%
GFQ19 19430 -90 206 111 822 132 90 19615 19567 19868 -185.33 1.75%
GFV19 19490 -130 279 275 405 -6 152 19673 19592 20100 -183.38 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1279.80 -6.30 12706 5975 24189 6665 27 1294.49
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.78 -0.03 28 31.85 0.00
USDN19 31.76 0.01 60 31.94 -0.02
USDQ19 31.74 -0.04 90 32.01 -0.04
USbu19 31.72 -0.02 119 32.09 -0.06
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