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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
S50H19C1000 69.00 -1.50 13.00 72 64.82 418 1069.00 0.00 9.86% 0.91 14.07
c
.§ S50H19C1025 52.20 -0.80 90 638 39.82 12.38 1077.20 0.01 12.54% 0.75 15.30
8' S50H19C1050 36.60 0.10 282 2173 14.82 21.78 1086.60 0.02 12.89% 0.61 17.78
3 S50H19C1075 24.00 -0.30 757 2401 0.00 24.00 1099.00 0.03 12.91% 0.47 20.77
S50H19C1100 15.50 -0.70 769 4,189 0.00 15.50 1115.50 0.05 13.26% 0.34 23.25
S50H19P1000 10.60 0.10 359.00 1541 0.00 10.60 989.40 -0.07 16.72% -0.21 -20.61
.5 S50H19P1025 16.70 0.10 672 2951 0.00 16.70 1008.30 -0.05 16.19% -0.30 -18.82
8‘ S50H19P1050 25.30 -0.10 628 2512 0.00 25.30 1024.70 -0.04 15.69% -0.40 -16.98
é S50H19P1075 37.50 -1.00 406 1,049 10.18 27.32 1037.50 -0.03 15.57% -0.52 -14.81
S50H19P1100 53.50 -0.80 138 1,029 35.18 18.32 1046.50 -0.02 15.90% -0.63 -12.57
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P> SECTOR OUTLOOK

Health Care Services
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KASIKORNBANK PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading
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THANI : THAN24C1903A
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;1‘5935513§l“r(3iﬂ10610 121418202426 Oct 0408101217192426 Nov 0608 12141620222628 Dec 07121418202426 9 07091115172123] | * grensen lgudsudivslunsdonedae L . @d 24
market open winifu lisauahe market call Lne: w
Name THAN24C1903A Implied Volatility 68.00% Underlying Bid* DW Bid Price(THB) *
10-Jan-2019  11-Jan-2019  14-Jan-2019  15-Jan-2019  16-Jan-2019
Underlying THANI Delta 22.34% 775 014 014 013 013 013
Type Call Listing Date 07-Aug-2018 770 014 0-14 013 013 012
7.65 0.13 0.13 0.12 0.12 0.12
Strike 10.140 Last Trading Date = 29-Mar-2019 - v N v o -
Conversion Ratio  2.16000 Expire 03-Apr-2019 755 0.12 0.12 011 0.1 0.1
Date(Maturity 7.50 0.12 0.12 0.11 0.1 0.10
Date)
7.45 0.1 0.1 0.10 0.10 0.10
Moneyness -25.54% OTM outstanding (09- 15,600 o G AL e i o
Jan-2019) 7.35 0.10 0.10 0.10 0.09 0.09
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

[LET] Stock PClose %Change Support Resistance Trend (1 Week) Technical View
1 WP 5.60 9.80 5.40/5.20 5.80/6.10 Sideway Ausilunuiliinoag
2 SOLAR 2.14 5.94 2.08/2 2.24/2.34 Sideway unteslunsou Sideway
3 JMT 11.60 545 11.40/11.10  12.10/12.40 Sideway Up s1Avin Higher mwisnifuuan
4 NOBLE 15.70 5.37 15.50/15 16.30/16.50 Sideway Up s1evin Higher uunlituudaunss
5 TU 17.10 4.91 16.80/16.50 17.30/17.50 Sideway Up AwiEuTuun usionatoaduldiing

5 TOP MAINBROAD LOSER

%Change Support Resistance Trend (1 Week) Technical View
1 PIMO 3.32 -29.66 3.14/3 3.50/3.80 Sideway Down \Aauviaiiisu Big Black auuunliuendu
2 BH 176.00 -8.57 174/1.71 180/182 Sideway Down s1Avin Lower Low mwisuiduau
3 BDMS 22.70 -8.10 22.30/22 23.20/23.40  Sideway Down s1Avin Lower Low mwisuiduau
4 SMM 2.28 -5.00 2.20/2 2.44/2.54 Sideway ealzali il e hbhaloplitinN:
5 GL 6.85 -4.86 6.65/6.35 7.10/7.40 Sideway Up doshszurdu

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidruraiduiuiiiumuussnineas tnamumsidanussainssfaduniey **
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Crude Oil (WTI) Newcastle Coal
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’ Gold Futures
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Spot Gold

daily
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ns1uin1snadllsinanuulsuszuzduavi 1 21000
1270 poaas sufusaurinsiiodusio {1 22000
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. —21,160_00
o wosmsiuyu Short 7 1282 avaans nuthwnung 1 14000

vind lsfiaie 1267 — 1272 moaans siaananu

=~ P '18 N, ina 13LE. ) fly. nA. A na. 6.A. Wyl 5., 19
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([T LT (11787 g}T!
1280 1270 1295 1300

'i'uﬁl 9 u.a. 2019 Contracts Long Short Net YTD

nau SPDR 1RnNsfons0nadsn Institution 1951 2208 -257 -835

0.93 ¢iu Fuanagiiszeiu 799.18 diu Foreign 860 1442 582 -6995

Local 5980 5141 839 7830
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B USD Futures

Thai Baht Spot Rate 4 hours

usinu 32.25 vn/aaaans

] - 33.000

i
Ans1y 240 w19 deyeyrau Bullish I

divergence zﬁ’lu‘gﬂﬁﬁmﬂ ANNITAFUATLAR

Technical Rebound Tusouduls 1euunsu 32.25

Un/moaans
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Aauinsrazau USDH19 100,000
80,0000

o WosmINNue Wait and See 600000
£ 40,0000
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML guel O o SR et Lo AP
Theoretical Lower Upper
S50F19 1066.5 0.5 435 379 669 52 20 1065.83 1065.25 1068.89  0.02% 1.75% 1.68 0.67
S50G19 1060.0 -4.9 35 20 451 14 48 1066.74 1065.34 1074.09 0.38% 1.75% -4.82 -6.74
S50H19 1061.4 -0.2 165304 21073 216294 2443 77 1066.41 1064.17 1078.21 1.04% 1.75% -3.42 -5.01
S50M19 1055.7 -0.3 14201 3578 17967 935 168 1063.45 1058.55 1089.18 2.03% 1.75% -9.12 -7.75
S50U19 1052.6 -0.1 2001 839 6990 103 260 1054.73 1047.15 1094.55 3.08% 1.75% -12.22 -2.13
S50719 1050.5 -0.7 697 246 1451 122 351 1049.56 1039.32  1103.32 3.24% 1.75% -14.32 0.94
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
GFG19 19540 -60 283 255 1169 9 48 19678 19653 19814 -138.48 1.75%
GFJ19 19600 -80 3 -1 1084 -1 107 19734 19676 20036 -134.02 1.75%
GFM19 19680 -30 2 1 118 1 168 19791 19701 20266 -111.44 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1285.50 -2.60 3417 1401 4184 50 77 1297.45
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF19 31.99 -0.06 20 32.00 0.04
USDG19 31.98 -0.07 48 32.08 0.03
USDH19 31.97 -0.09 77 32.15 0.02
USDM19 31.84 -0.08 169 32.38 -0.11
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