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S50H19C1000 67.50 -1.50 7.00 71 63.19 4.31 1067.50 0.00 9.91% 0.91 14.28
c
.§ S50H19C1025 50.00 -2.20 33 647 38.19 11.81 1075.00 0.01 12.04% 0.75 15.97
8' S50H19C1050 3540 -1.20 177 2197 13.19 22.21 1085.40 0.02 12.86% 0.60 18.10
3 S50H19C1075 23.20 -0.80 412 2560 0.00 23.20 1098.20 0.03 12.97% 0.46 21.01
S50H19C1100 15.00 -0.50 645 4,294 0.00 15.00 1115.00 0.05 13.36% 0.33 23.41
S50H19P1000 10.70 0.10 435.00 1727 0.00 10.70 989.30 -0.07 16.65% -0.21 -20.72
.5 S50H19P1025 17.40 0.70 496 3096 0.00 17.40 1007.60 -0.05 16.39% -0.30 -18.50
8‘ S50H19P1050 26.80 1.50 281 2571 0.00 26.80 1023.20 -0.04 16.18% -0.41 -16.36
é S50H19P1075 39.50 2.00 102 1,090 11.81 27.69 1035.50 -0.03 16.19% -0.53 -14.20
S50H19P1100 58.00 4.50 39 1,051 36.81 21.19 1042.00 -0.02 17.69% -0.62 -11.41
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Momentum Trading
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BUMRUNGRAD HOSPITAL PUBLIC COMPANY daily
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INTOUCH HOLDINGS PUBLIC COMPANY LIMITED daily
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DW

BGRIM : BGRI24C1902A
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B.GRIMM POWER PUBLIC COMPANY LIMITED
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* e lgiussuiisulunsdonnavna H .
market ope:rnzwftu "lﬂﬂmm?narkeﬁtj call Line: @dw24
Name BGRI24C1902A Implied Volatility 56.00% Underlying Bid* DW Bid Price(THB) *
11-Jan-2019  14-Jan-2019  15-Jan-2019  16-Jan-2019  17-Jan-2019
Underlying BGRIM Delta 20.77% 2875 011 0.10 010 010 009
Type Call Listing Date 21-Aug-2018 2310 B i s s s
28.25 0.09 0.09 0.08 0.08 0.08
Strike 33.555 Last Trading Date = 28-Feb-2019 28.00 009 0.08 008 007 007
Conversion Ratio  7.66577 Expire 05-Mar-2019 2775 008 0.07 007 0.07 0.06
Date(Maturity 27.50 0.07 0.07 0.06 0.06 0.06
Date)
27.25 007 0.06 0.06 0.06 0.05
Moneyness -17.30% OTM outstanding (10- 450,000 27.00 0.06 0.05 0.05 0.05 0.05
Jan-2019) 2675 0.05 0.05 0.05 0.05 0.04
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Technical View

Rank Stock
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’ Gold Futures

Spot Gold daily
- 1,320.00

< 1,300.00

+I'J.1.“. 1,288.86

- 1,280.00

t

1,260.00
1.240.00
1,220.00
: 1,200.00
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£ 1,160.00

7100.0000
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nsginza 1295 moaans
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wuISsy BUIGIU
1280 1270 1295 1300
Contracts Long Short Net YTD
Institution 6100 4186 1914 1079
Foreign 5080 1428 3652 -3343
Local 6057 11623 -5566 2264
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B USD Futures

. ] ¥ = Thai Baht Spot Rate 4 hours
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divergence Tu RSI ilsigavinans Usadusi@uund |
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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
S50F19 1063.2 -3.3 153 -282 645 -24 19 1064.15 1063.59 1067.05 0.02% 1.75% 0.01 -0.95
S50G19 1060.0 0.0 15 -20 446 -5 47 1065.07 1063.70 1072.25 0.38% 1.75% -3.19 -5.07
S50H19 1058.5 -2.9 188513 23209 217118 824 76 1064.76 1062.55 1076.38 1.04% 1.75% -4.69 -6.26
S50M19 1053.5 -2.2 15024 823 18730 763 167 1061.83 1056.96 1087.37  2.03% 1.75% -9.69 -8.33
S50U19 1049.8 -2.8 1754 -247 7070 80 259 1053.16 1045.61 1092.76  3.08% 1.75% -13.39 -3.36
S50719 1048.4 -2.1 1157 460 1470 19 350 1048.00 1037.80 1101.52 3.24% 1.75% -14.79 0.40
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFG19 19660 120 133 -150 1190 21 47 19598 19573 19731 61.63 1.75%
GFJ19 19710 110 6 3 1083 -1 106 19654 19597 19952 56.32 1.75%
GFM19 19770 90 3 1 113 -5 167 19711 19621 20181 59.13 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1295.40 9.90 1677 -1740 3371 -813 76 1293.50
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF19 31.90 -0.09 19 31.97 -0.02
USDG19 31.88 -0.10 47 32.04 -0.04
USDH19 31.90 -0.07 76 32.11 -0.02
USDM19 31.77 -0.07 168 32.35 -0.15
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