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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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. A o " SET50 Long '
P/L S50M19C1075 fuuzin - Wait and See —— S50M19C1050 Cost Profit/Loss
100 975 -100 9.6 -9.6
80 / 1000 -75 9.6 -9.6
/ Aauns . Wait and See
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" / YIVURIAR : - 1050 -25 96 96
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/ N o 1100 25 96 15.4
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975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 9.6 404
20 8 i -
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-40
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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
S50M19C1025 73.00 6.20 26 407 70.47 2.53 1098.00 0.00 19.92% 0.92 13.78
c
.g S50M19C1050 49.00 8.10 146 2008 4547 3.53 1099.00 0.00 16.12% 0.87 19.34
8‘ S50M19C1075 25.90 7.30 680 4445 20.47 543 1100.90 0.00 11.98% 0.75 31.71
3 S50M19C1100 10.10 4.00 2401 7,735 0.00 10.10 1110.10 0.01 11.14% 045 49.14
S50M19C1125 3.00 0.80 1536 7,974 0.00 3.00 1128.00 0.03 11.49% 0.18 66.15
S50M19P1025 0.70 -0.30 279 5377 0.00 0.70 1024.30 -0.06 15.79% -0.04 -62.98
§ S50M19P1050 1.60 -0.60 867 5939 0.00 1.60 1048.40 -0.04 13.42% -0.09 -64.09
3‘ S50M19P1075 3.90 -1.90 1320 8472 0.00 3.90 1071.10 -0.02 10.81% -0.23 -64.14
E S50M19P1100 13.00 -5.10 483 4,336 4.53 8.47 1087.00 -0.01 10.15% -0.55 -46.57
S50M19P1125 31.00 -9.00 142 1,880 29.53 1.47 1094.00 0.00 10.08% -0.85 -30.08
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P> SECTOR OUTLOOK

Information & Communication Technology
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Momentum Trading

SIAM CITY CEMENT PUBLIC COMPANY LIMITED daily
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DW

EGCO : EGCO24C1908A

ELECTRICITY GENERATING PUBLIC COMPANY daily l,lu')lag’u lluﬂaﬁ’-lu
300 298 306 308
<+ 310.00|
1 00| B o : vly o . . -
] 30009 eNusgunzag High 301 unls @574 All Time High 8n
. 2 3 o . - K 2o
“ l““ H {l I, O AN ARAENANMNIDINUANDINANNDITU AmeTImMAussaLiiog
IH | “ +l 290,00 3 .
F ‘ I 2500 sinvanunseinan 296 v
L* il“ ' £280.00
- 275.00|
l+ -

AounudoyaliuGu

J-T 26000 Tnsdwii 02-658-9915
A 1265.00 M15N51AN Email: dw@fnsyrus.com
19 2529 aw0507111315202226 A 0507 11131519212527 wu03051012182224 26 w07 0913 1517 22 24 28 30 1. 06 10 12 14 % o o y .

......... s Igissuiislunmsdeuaie Lme. @dW24
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Name EGCO24C1908A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
06-Jun-2019  07-Jun-2019  10-Jun-2019  11-Jun-2019  12-Jun-2019
H (o)
Underlying EGCO Delta 76.42% 304.00 096 096 095 095 095
Type Call Li.Sti.ng Date 10-Jan-2019 303.00 0.95 0.94 0.94 0.93 0.93
302.00 093 0.93 092 092 091
Strike 269.224 Last Trading Date = 30-Aug-2019 301,00 091 091 0.90 0.9 0.9
Conversion Ratio  45.78755 Expire 04-Sep-2019 300.00 0-90 089 089 088 088
Date(Maturity 299.00 0.88 0.88 0.87 0.87 0.86
Date)
298.00 0.86 0.86 0.85 0.85 0.85
Moneyness 11.43% ITM outstanding (05- 1,200 297.00 0.85 0.84 0.84 0383 083
Jun-2019) 296.00 0.83 0.83 0.82 0.82 0.81
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’ Gold Futures

. =~ > = o Spot Gold daily
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Contracts Long Short Net YTD
v oA Instituti 21208 19008 2200 5907
fuii 5 2.8, 2019 netutton
~ . Forei 114 72 1727 1972
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B USD Futures

Thai Baht Spot Rate 4 hours
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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
S50M19 1097.6 9.8 140831 -82820 285514 -3277 21 1096.56 1095.93 1099.87 0.02% 1.75% 2.13 1.04
S50N19 1096.5 7.0 7 -54 226 3 54 1097.69 1096.07 1106.20 0.38% 1.75% 1.03 -1.19
S50Q19 1095.5 9.9 0 0 2 0 84 1097.26 1094.74  1110.50 1.04% 1.75% 0.03 -1.76
S50U19 1092.0 9.1 16022 -4036 39740 1393 113 1094.52 1091.13 1112.33 2.03% 1.75% -3.47 -2.52
S50719 1091.8 8.9 2440 -1033 10170 265 204 1087.33 1081.20 1119.47 3.08% 1.75% -3.67 4.47
S50H20 1089.0 9.2 824 -620 4816 2 295 1082.28 1073.42 1128.76 3.24% 1.75% -6.47 6.72
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM19 19900 160 346 0 1598 317 21 19842 19830 19902 58.32 1.75%
GFQ19 19950 150 347 265 612 53 84 19902 19856 20141 48.45 1.75%
GFV19 20020 170 57 42 477 68 146 19960 19881 20377 59.53 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1338.80 11.90 15944 7671 18440 2504 21 1328.76
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.32 -0.01 22 31.47 -0.09
USDN19 31.33 0.06 54 31.55 -0.09
USDQ19 31.31 0.06 84 31.63 -0.11
USbu19 31.29 -0.01 113 31.70 -0.13
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