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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Morning session

Chart Insight by FSS June 4, 2019
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s SET50 Index Futures

(SET50 June 19) daily
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1075 1072 1078-1081 1083
Contracts Long Short Net YTD

Institution 44384 36892 7492 -21261

Foreign 55911 61546 -5635 34936

Local 114098 115955 -1857 -13675
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H
=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
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
S50M19C1025 49.50 -3.90 6 399 49.87 -0.37 1074.50 0.00 0.00% 1.00 21.31
c
2 S50M19C1050 28.00 -2.20 243 2013 24.87 3.13 1078.00 0.00 9.98% 0.83 31.82
3 S50M19C1075 10.00 -2.30 595 4884 0.00 10.00 1085.00 0.01 8.88% 0.51 55.05
3 S50M19C1100 3.80 -0.40 815 8,444 0.00 3.80 1103.80 0.03 11.14% 0.22 62.00
S50M19C1125 1.20 -0.30 325 8,130 0.00 1.20 1126.20 0.05 12.31% 0.08 70.94
S50M19P1025 1.40 0.00 267 3795 0.00 1.40 1023.60 -0.05 13.58% -0.08 -62.32
§ S50M19P1050 3.70 0.30 681 6007 0.00 3.70 1046.30 -0.03 11.53% -0.20 -59.38
3‘ S50M19P1075 11.00 1.10 813 7,967 0.13 10.87 1064.00 -0.01 10.23% -0.49 -47.68
E S50M19P1100 28.50 1.20 378 4,086 25.13 3.37 1071.50 0.00 11.39% -0.78 -29.25
S50M19P1125 53.30 5.30 31 2,064 50.13 3.17 1071.70 0.00 17.12% -0.84 -16.99
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P> SECTOR OUTLOOK

Food & Beverage
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BANGKOK DUSIT MEDICAL SERVICES daily
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Momentum Trading

INTOUCH HOLDINGS PUBLIC COMPANY LIMITED dallyr
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Swing Trading

BANGKOK CHAIN HOSPITAL PUBLIC COMPANY
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CHULARAT HOSPITAL PUBLIC COMPANY LIMITED
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CBG : CBG24C1906A

CARABAO GROUP PUBLIC COMPANY LIMITED daily tlu"‘g’u llu"ﬁ"‘u
7500 65.75 64.25 67.75 69
70.00)
.T%,* e s Ausidundulamilouuishu 65.75 vmls fiavnsves
u I ***I.rhi i oo sIANEIANIANNUDINNSS AaTAnUsushdusiatiol
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] _
-. ) I. - 40.00|
AaunnayatNuLaN
- 35.00
e Tnsdwif 02-658-9915
19 13 15 ZU 22 25 fn 05 07 11 13 15 19 21 25 27 v 03 05 10 12 18 22 24 26 wn 07 09 13 15 17 22 24 28 30 80 05 07 | | ﬂl:z;‘:\gfagu;uﬁ[umiﬁ%mmﬁq Emall: .dw'@fnsyrus.com
market open winifu lisiuane market call Line: @dw24
Name CBG24C1906A Implied Volatility 65.00% Underlying Bid* DW Bid Price(THB) *
04-Jun-2019  05-Jun-2019  06-Jun-2019  07-Jun-2019  10-Jun-2019
Underlying CBG Delta 99.96% 67,00 252 252 252 252 252
Type Call Listing Date 15-Jan-2019 66.75 250 250 250 250 250
66.50 248 248 248 248 248
Strike 38.130 Last Trading Date  28-Jun-2019 €625 246 246 246 246 246
Conversion Ratio  11.47842 Expire 03-Jul-2019 66.00 244 244 244 244 244
Date(Maturity 65.75 242 242 242 2.42 242
Date)
65.50 2.40 2.40 2.40 240 2.38
Moneyness 73.09% ITM outstanding (03- 58,100 65.25 2.36 2.36 2.36 236 236
Jun-2019) 65.00 234 234 234 234 234
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Volume Outperformed
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SAMART : fiusedoiduvinTatlaluuvia Support 7.35 7.20
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ox A » . oy e . :
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g® COMMODITY MARKET
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’ Gold Futures

. ' o o a o Spot Gold daily
filonnadasiisnone Tuaasinantangn T 35000
o =5 ! ;
wWuvnau £ 1,340.00
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v - .  1,300.00
vihn Tiinamuwiighdovesdiiludunswdiaonsdy | 120000
1A maNANUTULSTInAI T T ULl D LU ; 1,280.00
2 o v o £1,270.00
YudFfy 1300 aoaas e Amasiamasdnilonna :
£1,260.00
gosinszprduainniie Overheat wasnsdadindu :
FoeTumsidhazan ilosannfiavegndusuindue | 1000000
TUUA < 50.0000
Auustinsracdus GOM19 | 0
19 1618222428 nawn. 0608121418202226 iin. 0608121418202226 wwo. 040810121618222426 wa 060810141620222428 v 0608 \
N © 2019 Bisnews AFE (Thaiand) Limited www bisnews.com
«  waseinguugsale Long Audnasuuisu 1310-
([T LT (11787 g}T!
1313 moaans N uunovindllseae 1320-
1320 1310 1332 1336
1325m0aa19 sinvnavunsaiiaa 1300 aoaans
Contracts Long Short Net YTD
v oo = Instituti 16646 14155 2491 182
Juni 3 7.0, 2019 nstitution
_ - . Forei 24 2812 2154 4
Ao SPDR 1iAnASAoAT0Inadr oretan 395 8 >43 34936
22'31 ﬁu ﬁu“ﬂ]ﬁ‘szﬁu 759659:1'“ Local 10795 34829 -24034 -13675
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B USD Futures

= . . & o = Thai Baht Spot Rate 4 hours
nsuiunldliivian 31.70 uvn/noaans Hadl P :
Tonmasgoudmazou 31.90 u/noaans 132200
. -32.100
ANUADAANTNBOUAIRTIANAAINNAITA W“M M‘ 29,000
IALIAUNANSENDVDIAIATINANGAT vl TRARUUT | ”mm ! w“ V””ﬂl 31,900
= o e I W'
udern laudnlusis w ! | | iy ....\l‘ V M h £ 31.800
| JY 0 .
Aumamatiad1iuuimudesinzg 31.70 h M |”L. Ll il ] 131700
, R ! ‘ |
U/aoaans (nouuniesdin) duvinanasaalnaTu | ” i 131,600
]! :
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RANVDIANRULIMAFUHLTNAENASS | Wu | .
- 5
w I |
1‘} | :31.200
o A & fl i
Aanuzinszarau USDM19 ‘ “31.100
e Wosn Long dunuiiuuisu 31.70 vwm/eeaans sda +31.000
anuit 31.65 uw/noaans Wudd +30.800
:30.800
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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 1074.1 -3.5 191322 27338 284201 -163 23 1076.04 1075.36  1079.60  0.02% 1.75% -0.77 -1.94
S50N19 1075.3 -0.8 50 -7 215 47 56 1077.13 1075.48 1085.79 0.38% 1.75% 0.43 -1.83
S50Q19 1071.9 -3.5 1 0 2 1 86 1076.67 1074.14  1089.96 1.04% 1.75% -2.97 -4.77
S50U19 1069.1 -4.0 19574 4795 37209 -330 115 1073.92 1070.54 1091.70 2.03% 1.75% -5.77 -4.82
S50719 1069.6 -3.8 2747 587 9199 -62 206 1066.80 1060.74 1098.65  3.08% 1.75% -5.27 2.80
S50H20 1066.6 -3.5 699 -10 4611 -17 297 1061.84 1053.09 1107.76 3.24% 1.75% -8.27 4.76
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM19 19550 190 346 0 1516 -57 23 19781 19768 19846 -230.65 1.75%
GFQ19 19610 180 462 256 610 -212 86 19840 19794 20085 -230.33 1.75%
GFV19 19650 160 302 23 389 -16 148 19899 19819 20320 -249.06 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1300.90 21.10 11731 -975 17730 -6459 23 1326.49
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.62 -0.16 24 31.43 0.25
USDN19 31.67 -0.09 56 31.51 0.30
USDQ19 31.59 -0.15 86 31.59 0.22
USbu19 31.59 -0.13 115 31.66 0.22
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