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Technical Review:
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s SET50 Index Futures
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=8 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 / fin lsgesavnanged : - 1075 . 18751817
/ N o 1100 25 18.7 6.3
0 w T T T T w T w 1 t‘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 70.00 -4.40 58 268 67.97 2.03 1095.00 0.00 10.92% 0.95 14.85
c
.g S50M19C1050 45.30 -7.80 149 533 42.97 2.33 1095.30 0.00 8.05% 0.92 22.23
8' S50M19C1075 26.00 -3.10 616 2351 17.97 8.03 1101.00 0.01 9.11% 0.71 29.76
3 S50M19C1100 11.20 -2.10 653 6,329 0.00 11.20 1111.20 0.02 8.68% 0.44 43.00
S50M19C1125 4.00 -0.80 759 7,682 0.00 4.00 1129.00 0.03 8.93% 0.20 55.43
S50M19P1025 1.80 0.40 567 3319 0.00 1.80 1023.20 -0.06 12.73% -0.08 -46.78
,5 S50M19P1050 3.10 0.30 991 5017 0.00 3.10 1046.90 -0.04 10.63% -0.14 -49.53
8‘ S50M19P1075 7.40 1.20 1395 7,183 0.00 7.40 1067.60 -0.02 9.54% -0.30 -44.30
E S50M19P1100 17.50 2.20 964 5,082 7.03 10.47 1082.50 -0.01 9.02% -0.56 -34.77
S50M19P1125 35.10 3.60 307 2,603 32.03 3.07 1089.90 0.00 9.27% -0.79 -24.53
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Level 1 Level 2
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B Top Most Active
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Momentum Trading
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BCH: BCH24C1908A

BANGKOK CHAIN HOSPITAL PUBLIC COMPANY daily Hwusuy uUIGIU
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tonEen B R * mswen lgisouiitulunmsdevnua Line: @dW24
market open winifu lisiuane market call .
Name BCH24C1908A Implied Volatility  43.00% Underlying Bid* DW Bid Price(THB) *
10-May-2019 ~ 13-May-2019  14-May-2019  15-May-2019  16-May-2019
1 [o)
Underlying BCH Delta 49.65% 179 037 036 036 036 036
Type Call Listing Date 18-Feb-2019 1780 036 0.35 035 035 034
17.70 034 034 034 033 033
Strike 18.208 Last Trading Date  30-Aug-2019 1760 033 033 032 032 032
Conversion Ratio  4.45018 Expire 04-Sep-2019 1750 0.32 0.32 031 0.31 031
Date(Maturity 17.40 031 0.30 0.30 030 030
Date)
17.30 030 029 029 029 029
Moneyness -3.89% OTM outstanding (09- 0 1720 0.29 028 0.28 0.28 0.28
May-2019) 17.10 0.28 027 027 0.27 0.27
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Volume Outperformed
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Crude Oil (WTI) Shipping Index
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o \ - = Spot Gold 4 hours
glamdlsianunsaduiniio r

< 1,320.00

1290 moaans tinolusincia

:1,315.00

UNAINUIBNDZADNITATANNOIAN NAIRAIAAL 11,3100

ansglauue) warduaNAUSHALAIATINATITANTENIN 1,305.00

ansgriulu 1,30000
- oW RN £1,295.00

ANVIMATAsIAT AT gl sl e ]

<1,290.00

duduwilonursinu 1290 aoaans iRodudusauvag |
£1,284.80)

ASAuElE AeTIAIBIFINRULILATET AT LGN

# 1270 — 1290 moaans

2128000

1,275.00

- 1,270.00

$1,265.00

Auuziinszgzdis GOM19
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© 2019 Bisnews AFE (Thaiand) Limited www bisnews com

o WosnINULsolte Long ilasimimasrIvzanu
(TR LIT (1T p]1}

1290 maaans 1uimuisvindllsgae 1300 - 1280 1275 1288 1290

1308 moaans siavavuliianduuivian 1283

fA9aANT Contracts Long Short Net YTD

o o Institution 12229 12260 -31 -3426
i 9 wa. 2019

< : Forei 164 11882 671 21
Ao SPDR Asnsfionsasviasd oretan >16 88 o718 26210

Vlﬂslﬁszﬁu 739.64 GT‘LL Local 17784 11035 6749 -31164
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AUAVNAANNNLIPTDUAT NAUNIAIIN Thal Baht Spot Rete W
29nAUD 32300

o o . L 220

AN ALAAIRUUINAAUNILDIAIATN 132 100
31.80 uw/meaanssaifloaduiud 2 vinTie&uum 532_000
gAML udauA NAUNILATEIIaNAUTNY Y 31900
SARSI MNUUISUSANIT 31.50 UIn/a0aans 1 %31.300
T £31.692)

| II -531.600

I 31500

- 31.400

Y 531300
Auusinszardu USDM19 T Y Y 5120
:31.100

e WosmINgLue Wait and See 31,000

£30.900
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© 2019 Bisnews AFE (Thaiand) Limited Wi bisnews com
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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
S50K19 1096.0 -5.7 15 -23 429 -3 20 1094.01 1093.41 1097.15 0.02% 1.75% 3.03 1.99
S50M19 1094.1 -4.2 145086 -9637 320712 4818 48 1094.94 1093.50 1102.49 0.38% 1.75% 1.13 -0.84
S50N19 1093.9 -4.3 0 -2 27 0 81 1094.69 1092.27  1107.43 1.04% 1.75% 0.93 -0.79
S50U19 1090.6 -4.2 12295 -1282 23842 1470 140 1091.80 1087.60 1113.81 2.03% 1.75% -2.37 -1.20
S50719 1090.1 -4.1 1208 -243 6970 435 231 1083.77 1076.85  1120.09 3.08% 1.75% -2.87 6.33
S50H20 1086.9 -4.1 653 -154 3344 179 322 1078.60 1068.96  1129.22 3.24% 1.75% -6.07 8.30
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 19490 -70 346 0 1516 -16 48 19396 19371 19530 93.58 1.75%
GFQ19 19560 -70 159 -176 620 118 111 19455 19396 19764 105.13 1.75%
GFV19 19610 -90 203 53 228 -45 173 19512 19421 19994 97.61 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1288.80 -4.40 7314 -4454 16037 -1921 48 1288.00
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.78 0.02 20 31.73 0.10
USDM19 31.73 -0.03 49 31.81 0.05
USDN19 31.76 0.04 81 31.89 0.08
USbu19 31.69 0.00 140 32.04 0.01
May 10, 2019 14 | Page
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