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ALWAYS A STEP AHEAD
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=8 SETS50 Index Options
; SET50 Long
i =¥ i BETTEAL 7 Cost Profit/L
P/L $50U19C1150 Auusin  uunte Long S50U19C1100 Index ssoutocioso Cost Profit/Loss
uieuw SET50 1118 am
100 975 -100 96 -9.6
80 / 1000 -75 9.6 -9.6
Aauns . uutda Long S50U19C1100 wsne
1025 -50 9.6 -9.6
60 SET50 1118
/ 1050 -25 9.6 -9.6
40 —P/L =
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20 A lsavaaannes : - 1100 25 9.6 15.4
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Price Change Vol. Open Intrinsic Time Break All-En- Impl.te.d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 21.00 -6.50 1474 2,219 13.17 7.83 1121.00 0.01 7.31% 0.69 36.34
c
-§ S50U19C1125 10.00 -2.50 1934 4,882 0.00 10.00 1135.00 0.02 8.53% 0.39 43.91
3 S50U19C1150 4.40 -0.90 1,837 6,942 0.00 440 1154.40 0.04 9.43% 0.20 50.37
3 S50U19C1175 2.00 -0.40 1,422 8,042 0.00 2.00 1177.00 0.06 10.41% 0.10 54.00
S50U19C1200 1.20 -0.10 1,125 6,927 0.00 1.20 1201.20 0.08 11.92% 0.06 52.15
S50U19P1100 12.70 450 2824 6,036 0.00 12.70 1087.30 -0.02 11.26% -0.37 -32.65
§ S50U19P1125 27.40 10.10 1,196 4,551 11.83 15.57 1097.60 -0.01 12.72% -0.57 -22.99
3‘ S50U19P1150 46.50 10.70 324 3,131 36.83 9.67 1103.50 -0.01 14.40% -0.70 -16.86
é S50U19P1175 68.50 11.30 59 908 61.83 6.67 1106.50 -0.01 16.49% -0.79 -12.81
S50U19P1200 96.00 14.10 27 237 86.83 9.17 1104.00 -0.01 22.39% -0.79 -9.19
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P> SECTOR OUTLOOK
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B Top Most Active
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Momentum Trading

SISB PUBLIC COMPANY LIMITED daily
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V'a ' Swing Trading A ALWAYS A STEP AHEAD
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ALWAYS A STEP AHEAD
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¢ o
STEC:STEC24C1911A

SINO-THAI ENGINEERING AND CONSTRUCTION dallyr u,u')lag"u u,u') ﬁ"‘u
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Name STEC24C1911A Implied Volatility 58.00% Underlying Bid* DW Bid Price(THB) *
05-Aug-2019  06-Aug-2019  07-Aug-2019  08-Aug-2019  09-Aug-2019
Underlying STEC Delta 34.11% 24.80 015 014 014 014 014
Type Call Listing Date 24-Apr-2019 2470 014 014 014 014 014
24.60 0.14 0.14 0.14 0.14 0.13
Strike 29.710 Last Trading Date = 29-Nov-2019 2450 014 013 013 013 013
Conversion Ratio  11.53000 Expire 04-Dec-2019 24.40 013 0.13 013 013 013
Date(Maturity 2430 0.13 0.13 0.13 0.13 0.13
Date)
24.20 0.13 0.13 0.12 0.12 0.12
Moneyness -17.87% OTM outstanding (04- 196,300 24.10 012 012 012 012 012
Au9'2019) 24.00 0.12 0.12 0.12 0.12 0.12
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FINANSIA ALWAYS A STEP AHEAD
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Volume Outperformed
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ALWAYS A STEP AHEAD
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920,00

'1.' ;910.00

L T
l*hiﬁ . i||

900.00|

l ! I ' “ {00

+*i| le ‘l 'ITl! h} |' m‘ﬂ o

T l ;wn.cu

by i =

“- “ *' $840.00

l]. ‘# “' 830,00

‘ —;820.00

i‘ . ‘ £ 810.00

!* ESOO.DO

£ 790.00

;12%&“':2%%&?;{2&11141618222425 na 05070913151720222428 fw 05071012141719212426 na 05081012151719222426§9=aﬁ|;wmw

Level 1 Level 2
Support 845 830
Resistance 860 870
IeNLdUADUANRND

Anaad soundnm It witAwssau ue luszozduaialaifiuns
NAUAY Nouusui 860/670 iwusisioudiua

August 5, 2019

11 | Page



A" Chart Insight _,

’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

o o | S.d Spot Gold daily
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anungainza 1455 noaans uuISsu T a7
1433 1420 1450 1455
Contracts Long Short Net YTD
i 2 ;a'ﬂ' 2019 Institution 19565 18711 854 -4236
Ab iy SPDVR HMSaDATNNIDNM Foreign 19785 5478 14307 16018
2.94 ¢y duunvisesiu .76 6
94 siu Tuaniis 830.76 siu Local 21383 36544 -15161 5339
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B USD Futures

AN TIUAN Thai Baht Spot Rate dally:

AMnyamatarmduihiudiandusidnios 32200
ot TunsouvasnIsusaysaum mnARuumgil - 32.000
goursinnIszdiu 31.00 vm/meaans azdaldfianu ‘ 131,800
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31600
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‘ ”Y' £31.200
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« wasndunu Long fiuusu 30.95 v w/neaans da I :30 0
2naunuii 30.80 vn/aeaans Wudn L
30200
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ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50Q19 1107.5 -15.4 64 -397 58 0 24 1114.44 1113.70 1118.28 0.02% 1.75% -5.67 -6.94
S50U19 1107.6 -12.1 197220 65201 321068 -19038 53 1115.38 1113.77 1123.87 0.38% 1.75% -5.57 -7.78
S50V19 1105.5 -13.8 4 -6 25 1 86 1115.03 1112.41 1128.80 1.04% 1.75% -7.67 -9.53
S50719 1109.7 -12.1 18440 4112 37718 615 144 1111.94 1107.55  1135.00 2.03% 1.75% -3.47 -2.24
S50H20 1105.8 -12.2 2621 1187 7981 529 235 1103.64 1096.47  1141.26 3.08% 1.75% -7.37 2.16
S50M20 1102.7 -11.9 1050 296 4563 439 329 1098.22 1088.19 1150.90 3.24% 1.75% -10.47 4.48
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 21080 390 284 25 1442 128 24 21124 21110 21197 -44.26 1.75%
GFV19 21120 350 118 92 1102 -5 86 21187 21137 21448 -66.99 1.75%
GFZ19 21170 380 8 -20 294 -32 144 21246 21162 21683 -75.66 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1443.80 30.70 22776 8184 27122 -3845 53 1444.68
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.76 -0.08 24 30.86 -0.04
USDV19 30.77 -0.08 86 31.02 -0.04
USDU19 30.73 -0.08 53 30.94 -0.07
uUsbZz19 30.69 -0.06 144 31.16 -0.11
14 | Page
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ALWAYS A STEP AHEAD
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