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=& SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 18.7 -18.7
80 / 1000 -75 18.7 -18.7
/ Aauns . Wait and See
60 1025 -50 18.7 -18.7
" / YIVURIAR : - 1050 -25 187  -187
=P/l
2 / fn lsgeanavnangus ; - 1075 0 187 -18.7
/ N o 1100 25 18.7 6.3
0 ‘ T ‘ ‘ T ‘ T ‘ 1 l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i .-
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 18.7 313
20 8 i -
IREVU(HenNADNL) : 1150 75 18.7 56.3
-40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 74.40 -7.60 9 294 73.65 0.75 1099.40 0.00 0.00% 1.00 14.69
c
.g S50M19C1050 53.10 -4.40 38 557 48.65 4.45 1103.10 0.00 11.59% 0.87 17.91
8' S50M19C1075 29.10 -7.10 241 1938 23.65 5.45 1104.10 0.00 8.14% 0.78 29.49
3 S50M19C1100 13.30 -5.00 1448 6,211 0.00 13.30 1113.30 0.01 8.22% 0.51 41.76
S50M19C1125 4.80 -2.20 1320 7,387 0.00 4.80 1129.80 0.03 8.46% 0.24 55.08
S50M19P1025 1.40 0.50 449 3536 0.00 1.40 1023.60 -0.07 12.59% -0.06 -48.69
,5 S50M19P1050 2.80 0.50 886 4951 0.00 2.80 1047.20 -0.05 11.05% -0.12 -48.53
8‘ S50M19P1075 6.20 1.10 1486 6,936 0.00 6.20 1068.80 -0.03 9.72% -0.26 -45.42
E S50M19P1100 15.30 3.20 1263 5,083 1.35 13.95 1084.70 -0.01 9.43% -0.49 -35.43
S50M19P1125 31.50 5.80 537 2,554 26.35 5.15 1093.50 0.00 9.75% -0.73 -25.38

May 9, 2019 3 | Page



%ﬂ Chart Insight _ ‘F"W\IANSIA
P> SECTOR OUTLOOK

Energy & Utilities

Level 1 Level 2 Sneray & lities - L +26.80000
Support 25000 24800 gliﬂ w |
Resistance 25250 25400
} ‘ T
Double Tops ﬁﬁﬂ “ *' H-I * LHH
suinaunasnuuazaisisaullae idaussonsaun ‘ “ —H 'H + *L *TH+
wWumswnsisuuuuy Double Tops gruuunsuddsysou “+ **'
il 25000 am '
‘190405“93”12‘ 14 18 21 25 27 fis 05 07 11 13 15 19 21 25 27 wu 03 05 10 12 18 22 24 26 wa 07 09 |

Construction Materials

Level 1 Level 2 llllllllllllllllllllllllll .
Support 11000 10800
Resistance 11100 11250

seisvian 11000 an

AsisriamMsranuusu 11000 e twsizinnaauiim

sufinauiannoasne ighdseuniswndidnats law liiﬁﬁi. | iih.!l

flanfunsila Downside Tunsassio

May 9, 2019 4 | Page



\ A
&

Chart Insight _,

+INANSIA

ALWAYS A STEP AHEAD

Top Most Active

I*w b

[ mi*‘“ : l

A"

‘.m i' e i

| Wl o
. "

BETAZESD a0 (B BN BRGS0 B WA B w50 R B RS ot ] ]

Support 47 45 Resistance 49 50

IVL : sneniludnanumans lastamsat Tuseuwas Technical Rebound 14

w6 49 / 50 un

] |
! ’T‘ |" iy

IM-,
o
1" “|!

m‘t"o”l'u"""

MITED

i

|
1”|,|.u

ox“

h
i

|“

|
1“'“' \ \ ‘

il

" |
‘W“IO .H"‘n"' i

l yf

] '""'.1

by

W

||'|O|
iy

quo

Support

Tusioiiioq

5.15

5.00

IRPC : suusisnmmanszeiu 5.55 umasun AvinTdnwidunissausvingu

Resistance

5.40

Ll
5.55

'
ﬂ‘“'l |ll‘
Y | lH t i 0 |
et
*“r‘ w “i'.__________!*_"l['ft!i-hﬂ*_*f____________f_
Support 67 66 Resistance  68.75 69.50
PTTGC : Downside i3udsn snansousiawnlndssdunuisuddey

67/66 un malainussdanduiiusinaiiinann

PPPPPPPPPPPPPPPPPPPPPPPPPPPPPPP

i W‘,

n, Higgi wv“"
m wwv Y"

h | .
Wi \I‘W“’“ W 'o,|o|u.”;,|,h,|“ﬁ|n‘

"u'w' / W' !

30

Support 27.50 26.25  Resistance  28.50
CPF : shasimsannnsndszmassniniilosssu 27.50 v sAfAIGLEIuIn

fAlemaldifiunsdusin High

5| Page

May 9, 2019



év" Chart Insight _, 4 ] ‘F"VV\IANSIA
Momentum Trading
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BPP: BPP24C1908A

BANPU POWER PUBLIC COMPANY LIMITED daily_ . LSy 137 | ﬁ’-\u
22 21.60 22.40 22.60
12400 s1AEE AN TILUISUNREaA 22 Uan A1e Downside 15u
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121,00 $13N51AN

18 2‘\ 25 27 ‘\904 081014 1618222428 30nw 0507 111315202226 8~ 0507 11131519212527 we0305101218222426 wna 070913 w\ """"""" * gnsesen ldiUsnu ol sdonnuan L . d 24
market open winifu lisiuane market call ine: @dw
Name BPP24C1908A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THB) *
09-May-2019  10-May-2019  13-May-2019  14-May-2019  15-May-2019
1 [o)
Underlying BPP Delta 36.05% 2250 028 028 027 027 027
Type Call Listing Date 04-Mar-2019 2240 0.27 0.27 026 026 026
2230 026 026 026 025 025
Strike 24.757 Last Trading Date = 30-Aug-2019 2220 025 025 025 0.4 024
Conversion Ratio  4.35313 Expire 04-Sep-2019 2210 0.25 0.24 024 024 0.23
Date(Maturity 22.00 0.24 0.24 0.23 0.23 0.23
Date)
21.90 023 023 022 022 022
Moneyness -10.73% OTM outstanding (08- 17,000 21.80 0.22 022 0.21 0.21 0.21
May-2019) 21.70 021 021 021 021 020

May 9, 2019 9 | Page


mailto:dw@fnsyrus.com

Chart Insight

+INANSIA

FINANSIA
HERO|

Volume Outperformed

Last Base Vol | Volume | %Vol up
SPVI 1.51 370,900 16,413,800 4,325%
QM 33.50 581,205 5,008,600 761%
MTC 47.75 4,374,022 37,178,000 749%
BGRIM 32.25 5453288 21,997,600 303%
ECF 2.40 1,772,002 6,515,500 267%
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’ Gold Futures
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Spot Gold

daily
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fA2aals Contracts Long Short Net YTD
o o Instituti 4748 6160 -1412 -3395

Sui 8 w.a. 2019 nstitution
- . Forei 4621 71 2
Ao SPDR Asn1afiomsaanaesn oretan ® 3716 905 63326
"L,‘ilﬁszﬁu 739.64 ﬁu Local 9670 9163 507 -34568
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o ] . Thai Baht Spot Rate dail
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML cuel. O e b mmeoretiol Lo AP
Theoretical Lower Upper
S50K19 1101.7 -6.3 38 0 432 7 21 1099.74 1099.11  1103.06 0.02% 1.75% 3.05 1.96
S50M19 1098.3 -7.7 154723 18387 315894 3365 49 1100.67 1099.20 1108.41 0.38% 1.75% -0.35 -2.37
S50N19 1098.2 -7.8 2 -10 27 2 82 1100.40 1097.93  1113.36 1.04% 1.75% -0.45 -2.20
S50U19 1094.8 -7.4 13577 3283 22372 796 141 1097.46 1093.22 1119.74 2.03% 1.75% -3.85 -2.66
S50719 1094.2 -7.4 1451 230 6535 -35 232 1089.36 1082.38  1126.02 3.08% 1.75% -4.45 4.84
S50H20 1091.0 -7.5 807 170 3165 354 323 1084.16 1074.44 1135.21 3.24% 1.75% -7.65 6.84
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM19 19560 50 346 0 1532 220 49 19397 19371 19534 162.71 1.75%
GFQ19 19630 20 335 248 502 95 112 19456 19396 19767 174.25 1.75%
GFV19 19700 10 150 127 273 59 174 19513 19421 19998 186.73 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1293.20 6.70 11768 6131 17958 4424 49 1284.81
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.76 -0.13 21 31.82 0.00
USDM19 31.76 -0.13 50 31.89 0.00
USDN19 31.72 -0.13 82 31.97 -0.04
USbu19 31.69 -0.11 141 32.12 -0.07
May 9, 2019 14 | Page
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