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S50Z19C1050 33.50 -0.50 75 411 20.62 12.88 1083.50 0.01 9.90% 0.68 21.79
c
.g S50Z19C1075 19.80 0.20 517 1570 0.00 19.80 1094.80 0.02 10.14% 0.49 26.65
8' S50Z19C1100 10.70 0.10 568 2,946 0.00 10.70 1110.70 0.04 10.37% 0.32 31.72
E S$50Z19C1125 5.90 -0.10 456 3,155 0.00 5.90 1130.90 0.06 11.01% 0.19 34.97
S$50Z19C1150 3.10 -0.20 292 3,201 0.00 3.10 1153.10 0.08 11.51% 0.11 38.19
S50Z19P1050 16.80 -0.30 747 3504 0.00 16.80 1033.20 -0.03 13.07% -0.36 -22.64
§ S50Z19P1075 26.80 -0.20 629 3,349 4.38 2242 1048.20 -0.02 12.46% -0.50 -20.05
3‘ S50Z19P1100 44.00 1.50 150 2,058 29.38 14.62 1056.00 -0.01 13.62% -0.64 -15.48
é S50Z19P1125 62.30 -1.70 83 584 54.38 7.92 1062.70 -0.01 13.85% -0.75 -12.91
S50Z19P1150 85.00 -1.70 18 385 79.38 5.62 1065.00 -0.01 15.62% -0.81 -10.22
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GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily
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Momentum Trading

supp0rt 1 6.80 THAI UNION GROUP PUBLIC COMPANY LIMITED dally.

Rest + —‘V l 18.50
istance 17.50 ii l

Stop loss 16.60 + T + + * * 18.00

S duusinsrardu (BUY) * -H.JFIT-*T‘JJTT
- safasasilvd High Tnadwesseu * - +$ * s
Tauuein 2 Sudisiuunudiunss wyusou

o o 5

ANsUsUsTUsa Natthwune 17.50 v :16.00

1550

19 08 09 13 14 15 16 19 20 21 22 23 26 27 28 29 30Sep03 04 05 06 09 10 11 12 13 16 17 18 19 20 23 24 25 26 27 30 Oct02 03 04 07\

wwwwwwwwwwwwww

BERLI JUCKER PUBLIC COMPANY LIMITED dalily

support 51.75 ‘ * $56.00
Resistance 53.50 ‘ f ' ulhm :;55'00

Stop loss 51.25 ‘l ‘ L * +i1 !

|

O auuziinszazdu (BUY) +f ”'HI* _
— ;50,00

@ sningiusAmannsauae Uptrend
Line eu 526U 52.25 vn wsinduunta ' J[le ‘ l | 543700
lanale azfudsld Momentum sdasou TH‘ HLT” o
Asilussusoundniiiiu Sideway up l o
Whwnanevian 53.50 v ! 00

19 May 0810141621232729 Jun 07111317192125 Jul 0408101217192325 Aug 0608131519212327 Sep 0509111317192325 Oct 04 |
® 2019 Bisnews AFE (Thaland) Limited www bisnews com

October 4, 2019 6| Page



Q‘" Chart Insight _,

d Swing Tradi

ng

SEAFCO PUBLIC COMPANY LIMITED
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BCPG PUBLIC COMPANY LIMITED
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Name BCPG24C1912A Implied Volatility 48.00% Underlying Bid* DW Bid Price(THB) *
04-0ct-2019  07-Oct-2019  08-Oct-2019  09-Oct-2019  10-Oct-2019
1 [o)
Underlying BCPG Delta 20.44% 18.30 010 0.10 010 009 009
Type Call Listing Date 28-Jun-2019 1820 0.10 0.09 0.09 0.09 0.09
18.10 0.09 0.09 0.09 0.08 0.08
Strike 21.812 Last Trading Date  13-Dec-2019 18.00 009 0.08 008 008 008
Conversion Ratio  4.63994 Expire 18-Dec-2019 Uy v Ly v U v
Date(Maturity 17.80 0.08 0.08 0.07 0.07 0.07
Date)
17.70 0.08 007 0.07 0.07 0.07
Moneyness -17.94% OTM outstanding (03- 193,200 750 oy ey oy Ul Ul
Oct-2019) 17.50 0.07 0.06 0.06 0.06 0.06
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Crude Oil (WTI) Newcastle Coal
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Spot Gold
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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
S50V19 1067.1 -3.9 1 -8 44 1 26 1071.94 1071.18 1075.94 0.02% 1.75% -3.52 -4.84
S50X19 1068.5 -1.3 3 -3 12 2 55 1072.83 1071.22 1081.30 0.38% 1.75% -2.12 -4.33
S50719 1067.8 0.7 139554 0 261045 0 84 1072.37 1069.91 1085.30 1.04% 1.75% -2.82 -4.57
S50H20 1064.6 0.6 7953 734 21632 -4 175 1069.18 1064.05 1096.13 2.03% 1.75% -6.02 -4.58
S50M20 1060.7 0.4 1881 -979 7048 13 269 1060.13 1052.24 1101.55 3.08% 1.75% -9.92 0.57
S50U20 1056.9 0.1 476 -3 683 217 361 1054.84 1044.25  1110.43 3.24% 1.75% -13.72 2.06
Gold Futures
Series Settle Change WAL et ol ol Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 21840 180 183 -113 1150 -97 26 21889 21873 21970 -48.62 1.75%
GFZ19 21920 180 54 10 847 10 84 21949 21899 22214 -29.41 1.75%
GFG20 22010 200 32 11 181 19 146 22014 21927 22473 -4.39 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1511.50 16.20 29486 3281 46129 -1260 84 1513.03
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.57 -0.09 26 30.58 0.05
USDX19 30.55 -0.09 55 30.65 0.03
uSDZz19 30.50 -0.10 84 30.72 -0.02
USDH20 30.49 -0.08 175 30.95 -0.03
October 4, 2019 14 | Page
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Remark : FSS's Chairman is a TRUE'’s director.
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