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CHART INSIGHT BY FINANSIA SYRUS
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ALWAYS A STEP AHEAD
V ‘A Morning session

Chart Insight by FSS February 5: 2019
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N SET50 Index Futures
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=& SETS50 Index Options
. SET50 Long
) 77 o I Cost Profit/L
P/L S50H19C1050 Auuin - Wait and See i Ss0H19¢1050 rofit/Loss
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-20 ) ) ) )
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
S50H19C1050 53.30 -0.50 76 1114 52.57 0.73 1103.30 0.00 0.00% 1.00 20.37
c
-§ S50H19C1075 34.90 -0.10 82 1918 27.57 7.33 1109.90 0.01 8.76% 0.77 24.29
8' S50H19C1100 20.80 -0.10 336 3,365 2.57 18.23 1120.80 0.02 9.81% 0.55 28.91
3 S50H19C1125 10.90 -0.20 581 5,023 0.00 10.90 1135.90 0.03 10.11% 0.34 34.89
S50H19C1150 5.30 -0.40 284 3,315 0.00 5.30 1155.30 0.05 10.44% 0.19 40.40
S50H19P1050 8.10 -0.40 497 4169 0.00 8.10 1041.90 -0.06 14.80% -0.20 -27.56
,5 S50H19P1075 14.20 -0.30 258 3,035 0.00 14.20 1060.80 -0.04 14.15% -0.32 -24.66
8‘ S50H19P1100 24.60 -1.00 328 2,141 0.00 24.60 1075.40 -0.02 14.11% -0.46 -20.72
é S50H19P1125 40.00 -0.30 29 879 2243 17.57 1085.00 -0.02 14.80% -0.60 -16.56
S50H19P1150 59.10 -1.90 72 210 47.43 11.67 1090.90 -0.01 15.91% -0.71 -13.20
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P> SECTOR OUTLOOK
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Energy & Utilities
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CP ALL PUBLIC COMPANY LIMITED
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Momentum Trading
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d Swing Trading
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GLOW

GLOW ENERGY PUBLIC COMPANY LIMITED daily
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SPALI : SPAL24C1905A

SUPALAT PUBLIC COMPANY LWMITES e — o
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Name SPAL24C1905A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THB) *
05-Feb-2019  06-Feb-2019  07-Feb-2019  08-Feb-2019  11-Feb-2019
Underlying SPALI Delta 18.97% 20.20 012 012 012 012 011
Type Call Listing Date 30-Oct-2018 20.10 012 0.1 011 0.1 0.1
20.00 0.1 0.1 0.1 0.1 0.10
Strike 24.970 Last Trading Date = 31-May-2019 19.90 011 0.10 010 010 010
Conversion Ratio  4.13200 Expire 05-Jun-2019 1980 0.10 0.10 0.10 0.10 0.09
Date(Maturity 19.70 0.10 0.10 0.09 0.09 0.09
Date)
19.60 0.09 0.09 0.09 0.09 0.09
Moneyness -20.70% OTM outstanding (04- 128,000 19.50 0.09 0.09 0.09 0.08 0.08
Feb-2019) 19.40 0.08 0.08 0.08 0.08 0.08
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

[LET] Stock PClose %Change Support Resistance Trend (1 Week) Technical View
1 TEAM 1.25 19.05 1.21/1.17 1.27/1.34 Uptrend sandumile 1.24 v duusushdusioiilos
2 META 2.34 15.84 2.30/2.20 2.40/2.50 Sideway Up \Aauviaiiisu Big white filonailusioiilos
3 KCM 1.18 15.69 1.11/1.05 1.25/1.30 Uptrend 5710 Higher High anwnduiduuan
4 KWM 1.03 11.96 0.98/0.93 1.06/1.10 Sideway Up wianzanu 1.06 um AMwanduudn
5 SPPT 4.80 10.60 4.60/4.80 492/5 Uptrend Sumito 4.62 vwle AMwaduduwndu

5 TOP MAINBROAD LOSER

Stock %Change Support Resistance Trend (1 Week) Technical View
1 PDI 12.60 -4.55 12.50/12.10  12.90/13.20 Sideway ealzali il e hbhaloplitinN:
2 JMART 6.10 -3.94 6/5.70 6.35/6.60 Sideway Up doshluuuwliinendu
3 Jeee 231 -2.94 229/226 234/238 Sideway Up doshluuuwliinendu
4 CHG 2.02 -2.88 1.97/1.94 2.08/2.14 Sideway EalealfapN:phbalopiitipN:
5 GCAP 3.52 -2.76 3.42/3.26 3.62/3.76 Sideway Up oshszurdu

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdewnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g COMMODITY MARKET

Crude Oil (WTI) Shipping Index
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’ Gold Futures

+INANSIA
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Spot Gold
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(TR LT BuGNL
1305 1300 1317 1321
'S'H‘I?I‘I 4 an. 2019 Contracts Long Short Net YTD
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-10.58 ¢ asunfiszeiu 823.87 siu Foreign 1431 3429 -1998 31973
Local 9727 7399 2328 -13811
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B USD Futures

ANRUUIMAYSDUTDUATSazE Thal Baht Spot Rate i,
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T © 31000
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Market Summary & Theoretical Price

+INANSIA

ALWAYS A STEP AHEAD

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50G19 1099.0 1.7 21 -35 283 -10 22 1103.72 1103.06  1107.21 0.02% 1.75% -3.57 -4.72
S50H19 1095.9 0.7 70533 -39377 212038 -11992 51 1104.68 1103.14  1112.77 0.38% 1.75% -6.67 -8.78
S50J19 1096.8 52 0 -9 70 0 83 1104.35 1101.84 1117.51 1.04% 1.75% -5.77 -7.55
S50M19 1090.5 0.9 5201 -6412 19502 160 142 1101.37 1097.08 1123.89 2.03% 1.75% -12.07 -10.87
S50U19 1086.6 1.1 581 -577 6978 52 234 1093.17 1086.10 1130.28 3.08% 1.75% -15.97 -6.57
S50719 1085.8 1.0 464 -408 2619 4 325 1087.94 1078.12 1139.48 3.24% 1.75% -16.77 -2.14
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFG19 19550 -80 37 -35 1336 -21 22 19543 19532 19605 6.63 1.75%
GFJ19 19610 -90 17 9 1123 19 81 19599 19555 19826 11.41 1.75%
GFM19 19670 -80 51 48 153 60 142 19656 19580 20054 14.31 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1322.30 -1.00 3638 1429 6208 804 52 1318.62
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG19 31.30 -0.02 22 31.36 0.00
USDH19 31.29 0.02 51 31.43 -0.01
USDJ19 31.25 0.00 83 31.51 -0.05
USDM19 31.19 0.04 143 31.66 -0.11
February 5, 2019 14 | Page
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ALWAYS A STEP AHEAD
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