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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Morning session
Chart Insight by FSS June 7, 2019
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. SET50 Long
A SUN Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
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Interest Value Value Even Premium Volatility Gearing
S50M19C1025 70.10 -2.90 51 438 72.14 -2.04 1095.10 0.00 0.00% 1.00 15.11
c
2 S50M19C1050 48.10 -0.90 168 1893 47.14 0.96 1098.10 0.00 10.66% 0.96 21.89
8‘ S50M19C1075 24.50 -1.40 338 4294 22.14 2.36 1099.50 0.00 8.63% 0.85 37.89
3 S50M19C1100 8.70 -1.40 998 7,767 0.00 8.70 1108.70 0.01 9.34% 0.47 58.88
S50M19C1125 2.60 -0.40 824 8,265 0.00 2.60 1127.60 0.03 10.75% 0.17 73.11
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S50M19P1125 31.50 0.50 24 1,874 27.86 3.64 1093.50 0.00 12.94% -0.78 -27.21
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B Top Most Active
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¥ Momentum Trading
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Swing Trading
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Name COM724C1906A Implied Volatility  53.00% Underlying Bid* DW Bid Price(THB) *
07-Jun-2019  10-Jun-2019  11-Jun-2019  12-Jun-2019  13-Jun-2019
1 [o)
Underlying CoM7 Delta 90.10% 2030 s 110 110 110 109
Type Call Listing Date 15-Jan-2019 20.20 1.08 107 107 1.06 1.06
20.10 1.05 1.04 1.04 1.03 1.03
Strike 17.063 Last Trading Date  28-Jun-2019 e - Iy e - -
Conversion Ratio  3.02252 Expire 03-Jul-2019 1990 099 0.98 0.97 0.97 0.97
Date(Maturity 19.80 0.96 0.95 0.94 0.94 0.94
Date)
19.70 093 092 091 091 091
Moneyness 16.63% ITM outstanding (06- 101,000 19.60 0.90 089 088 088 088
Jun-2019) 19.50 0.87 0.86 0.85 0.85 0.85
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Volume Outperformed

B

Last Base Vol | Volume | %Vol up I
I l=n
KAMART 4.84 932,423 14,029,400 1,404%
| s
i Ry E
o ol |_*|l- I
PLANB 5.85 1,308,020 19,265,900 1,372% e i
L -.I-F.-.--I .II 00
llllﬁ___. e i~y
CHAYO 4.40 1,156,508 13,536,800 1,067% y“r 5 2
CHAYO : flussdoazamdnun mafilonma Support 4.40 4.20
NushduneadouuusnuuainsaunIswneIv _
ITD 242 8999,615 102260400  1036% 4.56 U Resistance  4.56  4.70
SISB 7.45 1,085,301 9,709,700 794% Il.*..-* Ji—. - B
u -. - - - e
I A " Tad i
) i M. [
nagmnlsznaunisiion Volume Outperformed | | Fy 1 I
- lsiviusou DW uaz Warrant |
VT u
- ‘i'lm‘lqu"lumn'n 1T uwm
- Usunaudonny (Volume) siajuunnnin 5,000,000
- %Vol Up nunwfis Ysunaumsdovnsannniniunounin Tosdaibuiosidust Rar”.
- Foyaann Finansia Hero T . - o
SISB : snAausdun ks usnn 7.40 Support 7.30 7.20
| ) | vle awiBsvnniug dlomaldiiumns
= Hosnndulunaniaulnaiduiuidumunsiniinaia fushduneasuuuisiu 7.70 un Resistance  7.70 7.80

dnawumsldanussinssiaduiey **

June 7, 2019 10 | Page




FINANSIA
g COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal
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’ Gold Futures

Spot Gold

4 hours (2:26:57)
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- " e . Thai Baht Spot Rat 4 hours (2:26:20
filannaiiay lasysusauanagou al Baht Spot Rate ours (2:26:20)
31.40 v n/m2aa1s S 32000
srurduATIiUUINAzIENSoUAT nassouil bet H. T _ 31800
nagauuudad? 31.10 um/meaasansy flonna l l [ ;
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31.200
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- 80.0000
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- 60.0000
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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 1095.9 -1.7 115874 -24957 291015 5501 20 1098.18 1097.58 1101.34 0.02% 1.75% -1.24 -2.28
S50N19 1094.8 -1.7 2 -5 227 1 53 1099.32 1097.73  1107.69 0.38% 1.75% -2.34 -4.52
S50Q19 1093.8 -1.7 1 1 2 0 83 1098.91 1096.42 1112.01 1.04% 1.75% -3.34 -5.11
S50U19 1090.7 -1.3 12097 -3925 40632 892 112 1096.20 1092.83  1113.87 2.03% 1.75% -6.44 -5.50
S50719 1090.5 -1.3 1794 -646 10415 245 203 1089.02 1082.92 1121.06 3.08% 1.75% -6.64 1.48
S50H20 1087.5 -1.5 551 -273 4906 90 294 1083.97 1075.14  1130.37 3.24% 1.75% -9.64 3.53
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 19890 -10 346 0 1422 -176 20 19857 19846 19914 32.79 1.75%
GFQ19 19980 30 91 -256 758 146 83 19917 19872 20154 62.87 1.75%
GFV19 20020 0 97 40 477 0 145 19976 19897 20390 43.90 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁgcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1338.20 -0.60 8871 -7073 15995 -2445 20 1334.69
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.33 0.01 20 31.35 0.03
USDN19 31.32 -0.01 53 31.43 0.02
USDQ19 31.30 -0.01 83 31.51 0.00
USbu19 31.29 0.00 112 31.58 -0.01
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