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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
/ INURNER © - 1050 -25 9.6 -9.6
40 =P/l
/ A lsavaaannes : - 1075 0 9.6 -9.6
2 N o 1100 25 96 15.4
/ l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
0 1125 50 9.6 404
T /\ T T 1 . d;
gpE——tgOp——tfos—05—f5 1100 1125 1150 1175 ANANNU (LHDINADY) | - 1150 75 9.6 65.4
-20
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 51.00 -7.00 73 1,197 44.08 6.92 1151.00 0.01 9.25% 0.83 18.58
c
-§ S50U19C1125 31.10 -6.90 393 2,575 19.08 12.02 1156.10 0.01 8.51% 0.68 25.16
8' S50U19C1150 16.80 -4.70 1,077 3,513 0.00 16.80 1166.80 0.02 8.42% 0.48 32.50
3 S50U19C1175 7.80 -3.30 1,134 4,887 0.00 7.80 1182.80 0.03 8.40% 0.28 40.79
S50U19C1200 3.80 -1.50 1,072 3,167 0.00 3.80 1203.80 0.05 8.98% 0.15 45.41
S50U19P1100 7.00 1.80 968 4,775 0.00 7.00 1093.00 -0.04 10.73% -0.21 -33.55
§ S50U19P1125 14.10 4.80 1,280 3,906 0.00 14.10 1110.90 -0.03 10.65% -0.35 -28.21
3‘ S50U19P1150 24.00 5.80 708 1,990 5.92 18.08 1126.00 -0.02 10.05% -0.52 -24.62
E S50U19P1175 40.20 7.20 159 929 30.92 9.28 1134.80 -0.01 10.42% -0.68 -19.33
S50U19P1200 61.20 8.80 6 257 55.92 5.28 1138.80 0.00 11.68% -0.78 -14.64
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P> SECTOR OUTLOOK

Petrochemicals & Chemicals
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B Top Most Active

THE SIAM COMMERCIAL BANK PUBLIC COMPANY daily ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily
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Momentum Trading
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B.GRIMM POWER PUBLIC COMPANY LIMITED daily
+ j 37,00 Support 34.50
+ +l 36,00 .
i *T 'I' ..l Resistance 36.50
ﬂ +++|| lHiT - w9 Stop loss 33.75
T T B il
el ; . . 2
iﬂ,ﬂﬂ' “* - iﬁ e Auuztinszasdu (BUY)
'I' ++ S 31,00
3009 SIAgasAINILALRISULAUAIRRY
oo 20 U Usziinudams Tunsighiausou
S 800000 A5uAYeEaTia § lonaiae iiiuasin
< 60,0000 o o o 2
W dnauiladunadau 36.50 umn
40,0000
20,0000
"_12391:.& ess(rn PEL 19 12 18 22 24 26 wa. 07 09 13 15 17 22 24 28 30 ds. 06 10 12 14 18 20 24 26 na 03 05 | .
BANGKOK DUSIT MEDICAL SERVICES daily
] Support 25.25
3 27.00
Hﬂ“w i “Hﬁ% W | Resistance 26.50
"l : 26.00 .
W ™ ,uﬂﬂtwﬁ iy
W I | ] ,
g lw !“ “ o Stop loss 25
j g 24.00
L% | ““hﬂm"fl H?h, ++#*|¢ . . .
23.00 Anusinszarau (BUY)
' “ 22.00 o o 0 )
; s1ANgITABINTaUKATNEaNTIY 25-
29 26.50 v antugufilemanadeunsau
-600,000,000,00 Uil 26.50 v
400,000,000 ussnpifonudauiune dlana
‘ ‘ 200,000,000.00, ﬁus[uﬂiau
e e ||||I| |||I|I|I.I||||||||||II||.II||I|||||.I||I||||||I||I..|I|.|I|||||.||||II|I|||||||||| ||||||.||I|||II|I.|II|||.I _ 0
'18 15 21 27 sa. 11 17 21 '1908 14 18 24 nw. 07 13 20 #.A. 07 13 19 25 we.05 12 22 wa. 09 15 22 28 fiw. 10 14 20  nn 05 11 17 |

& 2019 Binews e (TH2knd) omed T e

July 5, 2019 7 | Page



éﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

LSy LUIAU

Usunauiui iduwowuvosn

Available for

Stock borrowing (Share)

(Toya au a1 9.00 . wasiunauniin)

Wigusiaiunaunin
Close Price %Change
_ B} AounuTdoyaNiNIGAN ASAURAGD
WhossasdunazTidundnnse
(Toya au a1 17.00 u. wasiunaumnin) Tusdwit: 02-659-4335-40

Email: sbl@fnsyrus.com

July 5, 2019 8 | Page



%ﬂ Chart Insight _, ‘FINANSIA

¢ o
BCPG: BCPG24C1912A

BCPG PUBLIC COMPANY LIMITED 60 mins tlu"‘a&’u llu"ﬁ"‘u
i 2150 19 18.70 19.60 19.90
i I 1
1 ‘| .Mh‘I '“]Ll'l -21.00
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market open winifu lisiuane market call ine: @dw
Name BCPG24C1912A Implied Volatility  48.00% Underlying Bid* DW Bid Price(THB) *
05-Jul-2019  08-Jul-2019  09-Jul-2019  10-Jul-2019  11-Jul-2019
Underlying BCPG Delta 39.35% 1950 034 033 033 033 033
Type Call Listing Date 28-Jun-2019 Jealt e U B2 B B
19.30 032 032 032 031 031
Strike 22.000 Last Trading Date  13-Dec-2019 1920 031 031 031 031 030
Conversion Ratio  4.68000 Expire 18-Dec-2019 1910 031 0.30 030 030 030
Date(Maturity 19.00 0.30 0.29 0.29 0.29 0.29
Date)
18.90 0.29 028 0.28 0.28 0.28
Moneyness -13.18% OTM outstanding (04- 1,600,700 18.80 0.28 028 0.27 0.27 0.27
Jul-2019) 18.70 0.27 0.27 0.27 0.26 0.26
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FINANSIA
HERO|

Volume Outperformed

NOBLE 22.00 237,302 14,205,100 5,886%
SONIC 1.31 463,900 7,682,100 1,555%
BCPG 19.20 10,511,835 = 153,354,900 1358%
GCAP 2.46 1,309,600 15,537,700 1,086%
SMM 2.10 774,204 8,643,600 1,016%
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g COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal

TVCUSONL, 10 56.75 & 40,06 (10.115%) 0:55.71 Hi56.57 L:56.65 €56.76 (Newcastle Coal (EOD)) daily
DS on W1 Crude 0, 10, TVE ]
MA (20, lose]
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Spot Gold
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= ] \ Y Thai Baht Spot Rat dail
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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
S50N19 1145,0 -11,6 74 15 564 2 25 1145,44 1144,65  1149,55 0,02% 1,75% 0,92 -0,44
S50Q19 11445 -11,2 5 5 8 3 55 1146,44 1144,72  1155,49 0,38% 1,75% 0,42 -1,94
S50U19 1142,2 -11,0 199165 74245 324931 -15574 84 1145,95 1143,32  1159,77 1,04% 1,75% -1,88 -3,75
S50719 1141,0 -11,0 19505 11089 28377 3045 175 1142,54 1137,06  1171,34 2,03% 1,75% -3,08 -1,54
S50H20 1138,1 -10,8 3028 1433 6472 236 266 1132,99 1124,65 1176,76 3,08% 1,75% -5,98 511
S50M20 1135,3 -10,7 971 567 2089 291 360 1127,27 1115,98  1186,51 3,24% 1,75% -8,78 8,03
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 20670 -80 15 -198 1243 -83 55 20746 20715 20910 -76,16 1,75%
GFV19 20730 -70 3 -21 813 14 117 20808 20741 21156 -77,67 1,75%
GFZ19 20790 -80 11 0 179 -11 175 20865 20766 21386 -75,21 1,75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1424,50 -11,00 3464 -11366 16209 -4765 84 1425,44
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30,77 0,00 25 30,72 0,11
USDQ19 30,63 0,07 55 30,80 -0,03
USDU19 30,60 0,08 84 30,87 -0,06
uUsbZz19 30,60 0,08 175 31,09 -0,06
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