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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Morning session
Chart Insight by FSS January 8,2020
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Momentum Trading
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d Swing Trading
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SPRC : SPRC24C2003A

STAR PETROLEUM REFINING PUBLIC COMPANY daily LIS UG
9 10.70 10.40 11.50 11.70
“ 11.50]
i FL |[ o simdadawniuusy 10.70 vm Fudumstadiludnuwaus
Ut 100 - e g 52 B
I I * +  Throw Back daflunstosiiearaurddunsiudidnas
£ et NN L TS | ) »
t i HT*T h T*' V' -i = sinenavunssivan 10.20 um
t+ 1 i oo
e !.L by '
¥ i} [}
!T*" ! " F‘ l.l 8.50
] ) {800 .
“* AaunnayatNuLaN
7.50|
- ‘st_ﬁwm 02-658-9915
19 27290, 04 06 10 1216 18202426 +0 030708 1116 18222529 wu 05 07 1113 15 19 2125 27 50 04 09 12 16 18 20 24 26 '2006 08 I'(JM\' ______ 212;‘:%3gﬂ;w‘[uﬂﬁ%mww Email: QW@fnsyrus.com
- : market open winifu lisiuane market call Line: @dw24
Name SPRC24C2003A Implied 54.00% Underlying Bid" AL AR )
Volatility 08-Jan-2020  09-Jan-2020  10-Jan-2020  13-Jan-2020  14-Jan-2020
. 1130 0.19 0.19 0.19 0.18 0.18
Underlying SPRC Delta 34.67%
11.20 0.18 0.18 0.18 0.17 0.17
Type Call Listing Date 23-Sep-2019 1110 017 0.17 017 0.16 0.16
] . 11.00 0.16 0.16 0.16 0.15 0.15
Strike 12.500 Last Trading Date 31-Mar-2020
10.90 0.15 0.15 0.15 0.14 0.14
Conversion Ratio  3.80000 Expire 03-Apr-2020 10.80 0.14 0.14 0.14 0.13 0.13
Date(Maturity
1070 0.13 0.13 0.13 0.12 0.12
Date)
10.60 0.12 0.12 0.12 0.12 0.1
Moneyness -12.80% OTM outstanding (07' 65,000 10.50 0.12 0.1 0.11 0.11 0.11
Jan-2020)
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Crude Oil (WTI) Palm Oil
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’ Gold Futures
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B USD Futures
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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
S50F20 1072.5 12.7 198 79 358 10 22 1076.19 1075.54 1079.59 0.02% 1.75% -2.57 -3.69
S50G20 1071.6 9.6 5 0 18 -3 50 1077.09 1075.61 1084.82 0.38% 1.75% -3.47 -5.49
S50H20 1070.9 11.7 211875 0 265441 0 79 1076.72 1074.40 1088.94 1.04% 1.75% -4.17 -5.82
S50M20 1066.2 11.2 16453 -123 19155 117 173 1073.64 1068.55  1100.39 2.03% 1.75% -8.87 -7.44
S50U20 1059.9 11.0 3065 -202 8186 423 265 1064.69 1056.88  1105.67 3.08% 1.75% -15.17 -4.79
S50U20 1059.0 10.7 633 -42 1475 -188 356 1059.45 1048.96  1114.50 3.24% 1.75% -16.07 -0.45
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
GFG20 22530 -120 129 -22 960 41 50 23105 23073 23270 -574.56 1.75%
GFJ20 22570 -120 37 -23 698 78 112 23173 23102 23544 -603.07 1.75%
GFM20 22660 -140 8 -1 219 41 173 23240 23131 23814 -580.48 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1576.90 -9.80 10403 -12693 60657 -4212 79 1607.51
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF20 30.16 0.04 22 30.33 -0.12
USDG20 30.15 0.05 50 30.40 -0.13
USDH20 30.13 0.06 79 30.47 -0.15
USDM20 30.08 0.05 173 30.70 -0.20
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yiwnnanniwd Aide loss e @wmw) enadudguasninades (Market Maker) uazgeanlumagyusasinbaywus (Derivative Warrants) uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA Wz SET50 Future lasuSuiny snasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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