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s SET50 Index Futures
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N - SET50 Long .
Cost Profit/Loss
P/L $50219C1100 | BUW G WestBnd See ndex  S50719CL G0
100 1000 -75 11 -11
20 / ) S 1025 -50 11 -11
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Intrinsi Ti Break All -in- Impli Effecti
Price Change Vol. Open ntrinsic ime rea !n mp .I?d Delta ect_lve
Interest Value Value Even Premium Volatility Gearing
$50219C1050 29.80 -0.50 116 1560 18.71 11.09 1079.80 0.01 11.12% 0.68 24.34
IS $50219C1075 15.00 -0.50 492 3538 0.00 15.00 1090.00 0.02 10.56% 0.46 33.00
5 $50219C1100 7.40 -0.30 900 4,921 0.00 7.40 1107.40 0.04 11.23% 0.27 38.79
fcg $50719C1125 3.40 -0.10 415 6,855 0.00 3.40 1128.40 0.06 11.81% 0.14 44.08
$50719C1150 1.70 0.10 133 4,507 0.00 1.70 1151.70 0.08 12.74% 0.07 46.61
$50Z19P1050 12.30 0.30 579 6010 0.00 12.30 1037.70 -0.03 12.81% -0.34 -29.67
S $50Z19P1075 22.70 0.50 785 4127 6.29 16.41 1052.30 -0.02 12.27% -0.53 -24.92
5‘ $50Z19P1100 40.40 1.90 93 2,336 31.29 9.11 1059.60 -0.01 13.47% -0.69 -18.35
E S50Z19P1125 61.00 2.00 23 636 56.29 471 1064.00 0.00 14.53% -0.81 -14.14
$50Z19P1150 82.10 0.10 28 337 81.29 0.81 1067.90 0.00 13.77% -0.91 -11.83
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P> SECTOR OUTLOOK

Information & Communication Technology
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CP ALL PUBLIC COMPANY LIMITED daily

(i,

I

' ||| "|| |1'”
-+ " "
| | I I l”'l |

|w1+n| m Ii i 4 .' 78.00
i i o ] '
} Fr ‘ | i l“lll f IF"' 1l 8

‘l lH 74.00

19071320 M 03142028Ap051222 May 10 16 23 Jun 11 17 21 Jul 05 11 18 24 Aug 08 15 21 Sep 09 13 19 250ct07 11 1825N

Support 75. 2 74 Resistance 76. 7 7 8
CPALL: t §65¢t @& 5085 YO i6 S8 Nt oG5EEn 74 €06 |
St LOTVVOL Gty 8 660 SO 565

BANPU PUBLIC COMPANY LIMITED daily

+I++I
pert i* |

wli
T *m

‘ i ‘ 1.50|
+ —11.00|
19 18 20 24 26_Jul03 05 09 11 15 18 22 24 26 Aug 0608 13 15 19212327 Sep 0509 11 13 17 192325 _Oct 04 08 10 15 17 21 24 28 __Nov |

6 Resistance 12. 5 13

|
T, M |+ =
|!‘I

Support 11.9 11.
BANPU : $U| Ut S (Technitas RelBund t § & L T U ¥ dT8 Kk
11 EBYOTOSHA-SBERIRYL N 56 6 Snas WIS E

Top Most Active

+INANSIA

ALWAYS A STEP AHEAD

ENERGY ABSOLUTE PUBLIC COMPANY LIMITED """/ aawy

M

I

0 *i*++|

.++i+—T-' +*+- I. I
tyt

| Y .hnlﬂ“
i -.¢++*ﬁ%*4-*

1l

99 02 06 08 13 15 19 21

45.00)
44.00)
l' 43.00]
41.00|
1618 22 25 29 Nov_ |

23 27 29 Sep 04 06 10 12 16 18 20 24 26 Oct 03 07 08 11

Support 41 40 Resistance  42.50 44

EA : L(8S18E (Bt WORGAEROAYES Bullish Harami &1 8REBSIDE
42,50 @D \RESG S & U Rebound

GLOBAL POWER SYNERGY PUBLIC COMPANY ——"""""""""/"9°9'/7/ " daiy
- 95.00

-*-T-* 5.00)
"9 26 27 28 29 | 0506 09 1011 12 13 16 17 18 19 20 23 24 25 26 27 t 03 070809 10 11 15 16 17 18 21 22 24 35 28 29 30 jov_ 05|

Support 81.5 80 Resistance 85 88.5

GPSC : & @ UL SHTF (BOSEW 6 s &0 IR 6 Y O 20018 GIsAtaHH C
sULW6s0ZU&UB5/ 88. 50

November 4, 2019

5| Page



ﬂ Chart Insight 4 _ ‘F'NANS'A
Momentum Trading
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AMATA CORPORATION PUBLIC COMPANY LIMITED daily
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DW

HMPRO : HMPR24C1912A
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Strike

Conversion Ratio
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HMPRO
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19.153

3.68596

-10.20% OTM

nuo. 0509111317192325

Implied Volatility
Delta

Listing Date

Last Trading Date
Expire
Date(Maturity

Date)

outstanding (03 -
Nov-2019)

we 0408101517212428 wu 0608

37.00%
20.61%
22-Jul-2019
13-Dec-2019

18-Dec-2019

225,000

- 19.00)
18.50
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Underlying Bid* DW Bid Price(THB) *
04-Nov-2019 05-Nov-2019 06-Nov -2019 07-Nov-2019  08-Nov-2019
17.60 0.09 0.08 0.08 0.08 0.08
17.50 0.08 0.08 0.08 0.07 0.07
17.40 0.07 0.07 0.07 0.07 0.06
17.30 0.07 0.07 0.06 0.06 0.06
17.20 0.06 0.06 0.06 0.06 0.05
17.10 0.06 0.05 0.05 0.05 0.05
17.00 0.05 0.05 0.05 0.05 0.04
16.90 0.05 0.04 0.04 0.04 0.04
16.80 0.04 0.04 0.04 0.04 0.04
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g® COMMODITY MARKET

Crude Oil (WTI) Shipping Index
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- Spot Gold 4 hours
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Market Summary & Theoretical Price

Series Settle

S50X19
S50719
S50F20
S50H20
S50M20
S50U20

1067.6
1067.4
1064.9
1062.0
1058.0
1054.2

Series Settle

GFZ19
GFG20
GFJ20

21780
21840
21890

Series

GOZ19

Series
USDX19
uSDZ19
USDF20
USDH20

Change

-4.5
-0.9
-2.1
-1.2
-1.5
-1.5

Change

110
90
110

Settle

1519.90

Vol Vol
Contracts Change
0 -5
168304 7538
3 0
11733 1901
2041 677
546 101
Vol Vol
Contracts Change
57 -115
9 -3
4 -14
Change
6.30
Settle
30.16
30.18
30.14
30.13

SET50 Index Futures

ol ol Da_ys to Theoretical
Change  Delivery  Theoretical  Lower
26 0 24 1069.93 1069.22
330395 -1034 53 1070.84 1069.28
13 0 87 1070.52 1067.97
34620 -30 144 1067.53 1063.31
8541 195 238 1059.44 1052.47
2060 14 330 1054.31 1044.65
Gold Futures
ol ol Days to Theoretical
Change  Delivery  Theoretical Lower
951 -104 53 21727 21696
303 -3 115 21791 21723
28 -9 177 21856 21751
Gold Online Futures
Cor:{t?;cts Vol Change Ol
21976 3278 56326
USD Futures
Ol Change Days to Delivery
-0.02 24
0.00 53
-0.01 87
-0.01 144

Upper Yield Rate
1073.61 0.02% 1.75%
1078.98  0.38% 1.75%
1083.89 1.04% 1.75%
1089.66  2.03% 1.75%
1096.03  3.08% 1.75%
1105.04 3.24% 1.75%

Premium /
Upper Discount
21892 52.95
22150 48.53
22408 34.11
Ol Change Days to Delivery

1433 53
Theoretic al

30.21

30.28

30.36

30.50

Div.

Fund

Basis

-1.11
-1.31
-3.81
-6.71
-10.71
-14.51

Premium
Discount

-2.33
-3.44
-5.62
-5.53
-1.44
-0.11

Risk Free Rate

1.75%

1.75%

1.75%

Theoretical

1516.08

Basis

0.01
0.03
-0.01
-0.02
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aiwde loss 1na @wmw) enadudguasninadas (Market Maker) uazgeanlumanyusasinbaywus (Derivative Warrants) Uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA iz SET50 Future lasuuiny anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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