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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS June 4, 2018
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| B | -
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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
p/|_ S50M18P1200 Auuin - Wait and See - S50H18p1150 <°5 rofit/Loss
100 1100 100 17.1 82.9
80— 1125 75 171 57.9
\ AALNS | -
60 1150 50 171 329
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20
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40
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Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . En mplote.d ec?we
Interest Value Premium Volatility Gearing
S50M18C1150 35.00 -8.00 143 251 29.66 5.34 1135.00 0.00 12.70% 25.88
c
-§ S50M18C1175 18.20 -5.20 327 1,296 4.66 13.54 1143.20 0.01 12.85% 35.22
8‘ S50M18C1200 9.60 -3.70 362 2,999 0.00 9.60 1159.60 0.03 14.74% 39.85
E S50M18C1225 4.60 -2.60 700 5,663 0.00 4.60 1179.60 0.04 15.87% 45.03
S50M18C1250 2.50 -1.10 472 5171 0.00 2.50 1202.50 0.06 17.60% 46.46
S50M18P1150 6.80 0.60 364 4,589 0.00 6.80 1093.20 -0.03 15.64% -40.45
§ S50M18P1175 15.20 2.70 521 4,752 0.00 15.20 1109.80 -0.02 15.26% -32.76
3‘ S50M18P1200 32.40 5.30 570 4,823 20.34 12.06 1117.60 -0.01 18.05% -21.97
E S50M18P1225 51.80 10.10 82 2,413 45.34 6.46 1123.20 -0.01 19.47% -16.71
S50M18P1250 75.00 11.40 40 1,393 70.34 4.66 1125.00 0.00 22.88% -12.53
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B Top Most Active
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Momentum Trading
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wing Trading
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DW

TISCO : TISC24C1812A

TISCO FINANCIAL GROUP PLC }+ 4 hours l,lu-)‘ag’u llu-a ﬁ’-‘u
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ol T L
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L o ' Myt . . o o o = =
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:J‘a”r:EE:MZAE“"“Eei“DE 081214 16202226 Mar 070913 1519212327 Apr 05101218202426 May 0709 111517212325 Jun| | :nma:E:tﬂoziﬂ:;féﬁLﬁ’gﬁgzjﬁ’::kﬁ’:au Llne @dW24
Name TISC24C1812A Implied Volatility 46.00% Underlying Bid* DW Bid Price(THB) *
04-Jun-2018 05-Jun-2018 06-Jun-2018 07-Jun-2018 08-Jun-2018
Underlying TISCO Delta 25.25% 84.50 055 055 054 054 054
Type Call Listing Date 31-May-2018 84.25 0.54 0-54 0.54 053 053
84.00 0.53 0.53 0.53 0.52 0.52
Strike 112.130 Last Trading Date = 14-Dec-2018 83.75 052 052 5 A A
Conversion Ratio  7.00000 Expire 19-Dec-2018 83.50 051 051 051 050 0.0
Date(Maturity 83.25 051 0.50 0.50 0.50 049
Date)
83.00 0.50 0.49 0.49 0.49 0.48
Moneyness -34.29% OTM outstanding (03- 101,000 8275 049 048 048 048 0.47
Jun-2018) 82.50 0.48 048 0.47 0.47 0.47
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 KCE 35.00 +7.69 33.75/32 37/39 Sideway Down Tausugaglis sossu 37 uvmaazfsnwuinighan
2 GGC 14.80 +6.47 14.40/14 15/15.40 Sideway Up wWindryaurawnmsnausduidaunn
3 SAMART 8.00 +5.26 7.60/7 8.20/9 Downtrend wnliiundnsauonag
4 VNT 27.50 +3.77 27/25 28.50/30 Sideway Sideway Tunsou 25 - 28.50 uw
5 BIG 2.38 +3.48 2.30/2.20 2.44/2.50 Downtrend ANHIAWNSNAIs o IH N
5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 SUPER 1.04 -29.73 1/0.90 1.10/1.14 Downtrend Panic Sell saguuisu 1 un
2 SGP 9.40 -5.53 9.35/9 9.95/10.50 Downtrend uwssvnsguusisioliios
3 TOP 87.00 -5.43 86/84 88/88.75 Sideway liimsnan 86 um finxiu Downside azpidln

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnrulunauidruraifuiuiiiumnuussnineas tnamumsidanussainssialuiey **
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’ Gold Futures

g Spot Gold 60 mins
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. . _ . » l ‘ £1,306.00
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"
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Tomalviaasdszsiu 1282 noaans | {20200
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([T LT (11787 g}T!
1288 1282 1300 1306
14.0.2018 Contracts Long Short Net YTD
nasnu SPDR annsiiansaanasm Institution 4241 4700 -459 -7953
a1 10.61 siugszsiv 836.42 sin Foreign 7538 8381 -843 355
Local 7095 5793 1302 7598
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B USD Futures

gasonaaouuIBauA 32.20-32.25 Thai Baht Spot Rate
Wty

U/ M2aaNSA1Sg -
ARuumnilidnunsnissauadl 32.20-32.25
. A . 34,000
vn/aoaansanag (swiduriady 200 Tu) ]
wsigsUsufiunazlifseudousds aunzanu 33500
32.25 vu/eeaansansglugeduil !
£33.000

duusinszazdu USDM18 (Trading Long) |
NNRE e

o Tudufiimdannsie Long shedesdiunuaiiuum

Auunde@n 31.75 unn/moaansansg sotavin

31,989
A lsienuaisuigoud 32.20-32.25 un/ ]
maam‘{awfg -;31.500
AsalAkuuInAduNILgIAItAw 31.85 uan/ ;
. e Y -31.000
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£30.500
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

q Vol. Days to Div. Fund o Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50M18 1127.1 -10.2 132100 -8847 306363 -4435 24 1130.69 1130.14 1134.78 0.00 0.02 -2.56 -3.59
S50N18 1129.7 -10.2 159 41 2005 1 52 1132.06 1130.85 1140.91 0.00 0.02 0.04 -2.36
S50Q18 1127.0 -7.6 54 46 54 52 87 1128.80 1126.78  1143.61 0.02 0.02 -2.66 -1.80
S50U18 1123.6 -9.8 9586 1052 33211 2384 115 1121.90 1119.23  1141.48 0.04 0.02 -6.06 1.70
S50718 1128.2 -9.0 2704 607 8116 276 206 1102.18 1097.40 1137.25 0.06 0.02 -1.46 26.02
S50H19 1127.0 -8.5 408 -171 3799 37 297 1062.83 1055.94 1113.39 0.09 0.02 -2.66 64.17
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFM18 19800 -70 250 30 2439 111 24 19688 19679 19759 111.67 0.02
GFQ18 19850 -50 131 10 1142 99 87 19739 19704 19997 110.74 0.02
GFV18 19910 -70 47 29 363 34 148 19789 19729 20227 121.44 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
UuSDM18 31.99 0.01 24 32.07 -0.02
USDN18 31.95 0.04 52 32.14 -0.06
uUsbQ18 31.90 0.00 87 32.23 -0.11
uUsbui8 31.91 0.01 115 32.31 -0.10
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