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CHART INSIGHT BY FINANSIA SYRUS
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=& SET50 Index Options
. SET50 Long
) U Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s5oM19cioso oSt Profit/Loss
100 975 -100 18.7 -18.7
80 / 1000 -75 18.7 -18.7
/ Aauns . Wait and See
60 1025 -50 18.7 -18.7
" / YIVURIAR : - 1050 -25 187  -187
=P/l
2 / fin lsgesavnanged : - 1075 . 18751817
/ N o 1100 25 18.7 6.3
0 w T T T T w T w 1 t‘l.l'l‘lr'l&l'lilﬂ'l‘i‘l/l'lﬂ'l‘l‘i .-
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 18.7 313
20 8 i -
IREVU(HenNADNL) : 1150 75 18.7 56.3
-40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 92.50 6.50 15 298 91.30 1.20 1117.50 0.00 0.00% 1.00 12.06
c
.g S50M19C1050 66.30 4.10 16 540 66.30 0.00 1116.30 0.00 0.00% 1.00 16.51
8' S50M19C1075 45.00 4.50 113 1859 41.30 3.70 1120.00 0.00 8.69% 0.88 21.77
3 S50M19C1100 24.30 3.30 513 5,496 16.30 8.00 1124.30 0.01 7.89% 0.70 32.30
S50M19C1125 10.30 1.40 932 6,517 0.00 10.30 1135.30 0.02 7.78% 042 45.77
S50M19P1025 0.80 -0.10 284 3552 0.00 0.80 1024.20 -0.08 12.49% -0.04 -50.55
,5 S50M19P1050 1.80 -0.30 476 4439 0.00 1.80 1048.20 -0.06 11.46% -0.08 -48.53
8‘ S50M19P1075 3.90 -1.00 620 6,575 0.00 3.90 1071.10 -0.04 10.29% -0.16 -46.23
E S50M19P1100 8.30 -1.60 623 4,880 0.00 8.30 1091.70 -0.02 9.01% -0.32 -42.88
S50M19P1125 19.10 -3.80 293 2,475 8.70 10.40 1105.90 -0.01 8.71% -0.57 -33.21
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B Top Most Active
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Momentum Trading
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DW

ROBINS : ROBI24C1909A

ROBINSON PUBLIC COMPANY LIMITED daily_ tlu"‘g’u llu"ﬁ"‘u
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market open winifu lisiuane market call ine: @dw
Name ROBI24C1909A Implied Volatility 41.00% Underlying Bid* DW Bid Price(THB) *
03-May-2019  07-May-2019  08-May-2019  09-May-2019  10-May-2019
Underlying ROBINS Delta 37.49% 5975 042 041 041 0.40 0.40
Type Call Listing Date 24-Apr-2019 59-50 041 040 040 039 039
59.25 0.40 039 039 038 038
Strike 66.950 Last Trading Date  30-Sep-2019 59.00 039 038 038 037 037
Conversion Ratio  9.25000 Expire 03-Oct-2019 >8.75 038 0.37 037 036 036
Date(Maturity 58.50 037 0.36 036 035 035
Date)
5825 036 035 035 034 034
Moneyness -12.25% OTM outstanding (02- 574,800 58.00 035 034 034 033 033
May-2019) 57.75 034 033 033 032 032
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Volume Outperformed
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Spot Gold 4 hoursr
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NN : . e Thai Baht Spot Rat dall
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50K19 1117.4 4.4 2 -260 436 0 27 1117.73 1116.90 1122.06 0.02% 1.75% 1.10 -0.33
S50M19 1116.3 54 105532 -9580 320170 5711 55 1118.60 1116.92 1127.44 0.38% 1.75% 0.00 -2.30
S50N19 1115.4 4.4 0 -10 12 0 88 1118.21 1115.52 1132.34 1.04% 1.75% -0.90 -2.81
S50U19 1112.1 5.3 9582 -692 21041 1106 147 1115.04 1110.55 1138.64 2.03% 1.75% -4.20 -2.94
S50719 1111.8 5.6 1576 147 6529 254 238 1106.62 1099.34  1144.83 3.08% 1.75% -4.50 5.18
S50H20 1108.1 5.1 820 136 2695 -269 329 1101.31 1091.25 1154.13 3.24% 1.75% -8.20 6.79

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
GFM19 19460 -160 346 0 1688 724 55 19388 19358 19540 72.49 1.75%
GFQ19 19520 -140 537 56 784 336 118 19446 19383 19774 74.08 1.75%
GFV19 19590 -150 506 267 253 133 180 19503 19408 20004 86.61 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1277.30 -13.10 6846 -282 15437 2212 55 1274.62
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.98 0.04 27 32.07 -0.02
USDM19 31.99 0.10 56 32.14 -0.01
USDN19 31.93 0.04 88 32.23 -0.07
USDU19 31.90 0.09 147 32.38 -0.10
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