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Momentum Trading
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Name CK24C1808A Implied Volatility  50.00% Underlying Bid* DW Bid Price(THB) *
12-Apr-2018  17-Apr-2018  18-Apr-2018  19-Apr-2018  20-Apr-2018
Underlying CK Delta 31.36% 24.60 037 036 035 035 035
Type Call Listing Date 26-Feb-2018 2450 036 035 034 034 034
24.40 035 034 034 033 033
Strike 29.880 Last Trading Date  31-Aug-2018 e - - - - -
Conversion Ratio  3.88000 Expire 06-Sep-2018 24.20 034 032 032 032 031
Date(Maturity 24.10 033 031 031 031 031
Date)
24.00 032 031 030 030 030
Moneyness -23.47% OTM outstanding (11- 0 2L B Ul B2 Bzs Oz
Apr-2018) 23.80 030 0.29 0.29 0.29 0.28
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER
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4 CPF 23.60 -3.67 23.10/22.60  24/2440  Sideway Down flomaasumzuuisu Low iind 22.60 un
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’ Gold Futures
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B USD Futures
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Market Summary & Theoretical Price

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 7 -9 127 5 15 1164.73 1164.38  1167.37 0.00 0.02 -6.95 -7.61
S50K18 1161.0 0.2 0 -1 75 0 48 1166.35 1165.20  1174.77 0.00 0.02 -3.07 -5.35
S50M18 1159.4 0.2 106473 -27396 268932 -7550 77 1163.28 1161.44  1176.79 0.02 0.02 -4.67 -3.88
S50U18 1159.7 -1.5 4485 -4076 15060 106 168 1152.39 1148.37  1181.86 0.04 0.02 -4.37 7.31
S50718 1155.1 -1.3 966 -391 4481 55 259 1128.47 1122.27  1173.90 0.06 0.02 -8.97 26.63
S50H19 1157.3 -1.4 150 -111 1358 -8 350 1082.92 1074.55 1144.31 0.09 0.02 -6.77 74.38
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 19910 90 12710 6537 24452 134 15 20001 19995 20047 -91.35 0.02
GFM18 19940 90 10030 3106 22352 927 77 20052 20021 20284 -112.28 0.02
GFQ18 19990 110 4385 3389 10877 2701 140 20104 20047 20526 -114.03 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDJ18 31.16 -0.04 15 31.15 0.04
USDK18 31.12 -0.03 48 31.24 0.00
UuSDM18 31.13 0.01 77 31.31 0.01
usbDuU18 31.00 -0.06 168 31.53 -0.12
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