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PTT PUBLIC COMPANY LIMITED 4 hours
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Momentum Trading
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wing Trading
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market open winiu lisuane market call

Name TVO24C1804A Implied Volatility 53.00% Underlying Bid* DW Bid Price(THB) *
04-Apr-2018  05-Apr-2018  09-Apr-2018  10-Apr-2018  11-Apr-2018
Underlying TVO Delta 20.71% 3475 008 007 006 006 005
Type Call Listing Date 31-Jul-2017 34.50 007 0.06 0.06 005 005
3425 0.07 0.05 0.05 0.05 0.04
Strike 38.241 Last Trading Date = 30-Apr-2018 3400 0.06 005 004 004 004
Conversion Ratio  9.35454 Expire 07-May-2018 33.75 0.05 0.04 0.04 0.04 0.03
Date(Maturity 33.50 0.05 0.04 0.04 0.03 0.03
Date)
3325 0.04 0.03 0.03 0.03 0.03
Moneyness -13.31% OTM outstanding (04- 500,000 33.00 0.04 0.03 0.03 0.03 0.02
Apr-2018) 3275 0.04 0.03 0.02 0.02 0.02
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 SPPT 5.00 +3.31 4.90/4.80 5.20/5.50 Sideway Upside A1dim wushuddey 5.20 uwm
2 PLANB 5.60 +2.75 5.45/5.20 5.85/6.20  Sideway Down Sideway Down Téiduaiads 20 u
3 MAKRO 46.50 +2.20 45.75/44 47.25/48.50 Sideway asﬂu‘iaum‘iﬁum

4 HMPRO 14.20 +1.43 13.90/13.50 14.50/15 Sideway Up Sideway Tunsauanuwmasusoldonyng
5 LH 10.70 +0.94 10.40/10.20 11/11.30 Sideway Down Tn&uursuidu 200 fu

5 TOP MAINBROAD LOSER

m %Change Support Resistance Trend (1 Week) Technical View

1 THCOM 9.80 -17.65 9.50/9 10.30/10.70  Downtrend w1 Low Tnsisiaiilos

2 JMT 26.75 -10.83 26/25 27.50/29 Downtrend wan 29 U Aievnendnlais
3 GUNKUL 3.00 -10.71 2.80/2.56 3.20/3.26 Downtrend AnuLdssnsousiassiotiaila
4 MCS 8.10 -10.00 7.90/7.20 7.35/7.60 Downtrend sAamavnan Bottom Tnad
5 KTC 266 -9.52 257/240 280/294 Downtrend wnsuAFrysoudivi 240 uwm

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunaniidrulnaifuiuiiumnuusinineais tnamumsitanusins fafuiiey **
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g COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BEL (EOD))

A~ Chart Insight _,
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’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

' Spot Gold 60 mins
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(VLT (07T g 1T}
1325 1322 1345
434.9.2018 Contracts Long Short Net YTD
nasn SPDR annsfionsasnasrag Institution 15523 16082 -559 -22
0.28 ¢in gsz6iu 852.03 6in Foreign 10425 6536 3889 11634
Local 10215 13545 -3330 -11612
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B USD Futures

- o . e Thai Baht Spot Rat dail
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Market Summary & Theoretical Price

+INANSIA

ALWAYS A STEP AHEAD

SET50 Index Futures

Theoretical q .
Series Settle Change C "1,::, - t Change Ol Change DD aly‘s; to Yl?“ﬁcl I:{u':d Basis II;I:emtu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50J18 1157.1 0.0 20 -17 111 7 22 1137.67 1137.16  1141.44 0.00 0.02 20.40 19.45
S50K18 1125.3 -36.4 15 -6 67 3 55 1139.27 1137.99  1148.69 0.00 0.02 -11.42 -13.97
S50M18 1124.8 -35.3 251480 125021 295082 11093 84 1135.88 1133.92  1150.27 0.02 0.02 -11.92 -11.08
S50U18 11251 -36.4 15064 9360 15161 1919 175 1124.84 1120.75  1154.81 0.04 0.02 -11.62 0.26
S50718 1121.6 -36.0 3231 2479 4524 458 266 1101.02 1094.80 1146.58 0.06 0.02 -15.12 20.58
S50H19 1126.8 -34.7 1082 885 773 446 357 1055.89 1047.55 1117.04 0.09 0.02 -9.92 70.91
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change II; alys to PI;(:.\mtumt/ Risk Free Rate
ontracts eUVery  Theoretical Lower Upper tscoun
GFJ18 19940 120 11557 5259 28894 668 22 19788 19779 19853 152.32 0.02
GFM18 19960 100 7562 3357 21095 1290 84 19838 19804 20088 121.94 0.02
GFQ18 19990 110 3027 1408 8627 1144 147 19889 19830 20327 100.76 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDJ18 31.23 0.06 22 31.29 0.00
USDK18 31.19 0.05 55 31.37 -0.04
UuSDM18 31.12 0.00 84 31.44 -0.11
usbDuU18 31.06 0.02 175 31.67 -0.17
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ALWAYS A STEP AHEAD
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