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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S$50Z18C1025 64.80 -4.20 22 272 64.20 0.60 1089.80 0.00 14.90% 0.98 16.46
c
-§ S$50Z18C1050 44.30 0.90 33 736 39.20 5.10 1094.30 0.00 20.84% 0.82 20.04
8‘ S$50Z18C1075 23.20 2.00 298 3282 14.20 9.00 1098.20 0.01 16.90% 0.66 30.95
3 S$50Z18C1100 9.70 0.70 466 3,987 0.00 9.70 1109.70 0.02 16.17% 0.39 44.02
S50Z18C1125 3.70 0.00 477 4,703 0.00 3.70 1128.70 0.04 17.11% 0.18 53.81
S50Z18P1025 0.80 -0.80 200 3379 0.00 0.80 1024.20 -0.06 18.24% -0.05 -64.41
§ S50Z18P1050 2.90 -1.30 552 3846 0.00 2.90 1047.10 -0.04 17.48% -0.14 -54.15
3‘ S50Z18P1075 7.60 -0.90 261 4,208 0.00 7.60 1067.40 -0.02 15.63% -0.33 -47.22
é S50Z18P1100 18.30 -3.70 401 3,747 10.80 7.50 1081.70 -0.01 14.02% -0.63 -37.25
S50Z18P1125 38.60 -2.80 57 2,431 35.80 2.80 1086.40 0.00 16.25% -0.83 -23.42
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P> SECTOR OUTLOOK
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Momentum Trading
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DW

EGCO: EGCO24C1901A

ELECTRICITY GENERATING PUBLIC COMPANY daily = 1
2555 uuIsY uusiun
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Line: @dw24

: 205.000
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& 2018 B 7

Ap
T e M151951AN

* e ldisouiisulunmsdownoeae
market open winifu liisauahe market call

Name EGCO24C1901A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THE) *
13-Dec-2018 14-Dec-2018 17-Dec-2018 18-Dec-2018  19-Dec-2018

Underlying EGCO Delta 9.58%

248.00 0.09 0.09 0.08 0.08 0.07
Type Call Listing Date 11-Jul-2018 247.00 009 008 007 007 007
246.00 0.08 0.08 0.07 007 0.06
Strike 299.874 Last Trading Date  31-Jan-2019 245.00 008 007 0.06 0.06 0.06
Conversion Ratio  20.84636 Expire 05-Feb-2019 244.00 007 0.07 0.06 0.06 0.05
Date(Maturity 243.00 0.07 0.07 0.06 0.05 0.05

Date)
242.00 0.06 0.06 0.05 0.05 0.05
Moneyness -18.63% OTM outstanding (12- 238,400 241.00 0.06 0.06 0.05 0.05 0.04
Dec-2018) 240.00 0.06 0.05 0.05 0.04 0.04
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 UMl 1.27 8.55 1.20/1.16 1.30/1.35 Sideway Up sawih Higher High amwisuifuunn
2 NINE 2.34 6.36 2.28/2.20 2.40/2.50 Sideway Up manitlomavsushdusioilos
3 RS 16.40 3.14 16.20/16.80 16.70/17.20 Sideway minsaduwmiie 16.70 v awaznduuin
4 JKN 11.00 2.80 10.50/1.30  11.20/11.50 Sideway snilushlunsou Sideway
5 GPSC 56.50 2.73 55.50/54.50 57.50/58.50 Sideway senilushlunsou Sideway
5 TOP MAINBROAD LOSER

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

1 SPALI 18.60 -4.62 18.30/18.00 18.90/19.30  Sideway Down 1A New Low 1&usadssio
2 CK 25.25 -3.81 24.80/24.50 25.75/26.50 Sideway EalehiifalphblaloplitipN
3 THE 1.95 -3.47 1.88/1.80 2.00/2.20 Sideway Down 1Al New Low 1&usadssio
4 NPPG 1.32 -2.94 1.29/1.24 1.36/1.41 Sideway Ealehiifal b blaloplitipN
5 STEC 23.40 -2.90 23.20/22.70  23.90/24.30 Sideway sunisslunsou Sideway

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdewnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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(TOCOM Rubber (DLY5)) daily
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Taisiu WTI amwdanaaidindaiilunns Sideway sioiflos Tunsou 50- TIANYWNNTT ANTanzauIFIUAAAUsna 165 wusiadlansy
54 poaanssiounsisa sons Breakout iwiervuaiisnnduauinndnase Fusn e iWunsiadauanasunnluanndnidun e Upside Tunsdu

sio duuadhudaluil 170 wusiadlansu
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’ Gold Futures

= = = Spot Gold 4 hours
son15 Breakout tinatdaniicinng T4 255.00
1,250.00
ANV NINATLAYDITIATNIATTY 240 Ui
Wwnsimilousinar 1240 aeaas Tusduuy - 1,240.00
Descending  Triangle \Was9n15 Breakout 1&an £1,235.00
ARV ©1,230.00
1,225.00
1,220.00
1,215.00
1,210.00
Atustinsyacdu GFZ18 1 ©1,205.00
o y ] 3 ] ‘ :1,200.00
« wosniia Long iles1mmasdaunTng 1245
o o < | 21,195.00
moaans AosovinAlsze 1250 — 1252 aoaans ]
o ~ R - Nov 15 16 17 20 21 22 23 26 27 28 29 30Dec 04 05 06 07 08 11 12 13 14 15|
fpvanuiasImasAIian 1240 noaansadin 52 smews e e e b
(TR LT BuGNL
1240 1233 1247 1250
'i'uﬁl 12 5.a. 2018 Contracts Long Short Net YTD
A9 SPDR AadAsiamsadaviagmdn Institution 6368 6761 -393 -6016
fisesiu 763.56 6w Foreign 1930 2700 -770 12047
Local 4188 3025 1163 -6031

December 13, 2018 12 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
B USD Futures

ANRUUINUDIA6D | Thai Baht Spot Rate 4 hours_:

£ 33.200

1A Time Frame 240 unii aduuvifiowghil

v - 5 £33.100
letsourlunaasu 33.00 vn/neaas uazudedn ;
AUTUSnATY Ussiiiufiameanadududednsio Tu £ 33.000
anuaur Sideway Down

2 32.900
1 32.800
Y $32.698)
Anuziinszardis USDZ18 i
« wosada Short sunulndusina 33.00 v/ ! 12500

noaas uuzllavindlsene 32.70 - 32. 80 _
UIN/A0aa15 Sau1autlaAINuuIvgauel | $ 32,400
\Au 33.10 vm/peaas :

Nov 13 14 15 16 19 20 21 22 23 256 27 28 29 30Dec 04 05 06 07 09 11 12 13 14]

@© 2018 Bisnews AFE (Thailand) Limited www bisnews com

unIsY (187 5T 19 1T
32.60 32.55 32.90 33.00
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical : .
Series Settle Change C "1,::, - t Change Ol Change |I)) al).’; to YI?“{;I I:{u':d Basis I;::emtu::
ontracts €UVeTY  Theoretical Lower Upper e ate iscou
S50718 1091.1 2.9 93615 -47732 252520 -2217 14 1089.63 1089.32  1091.93 0.00 1.50% 1.90 1.47
S50F19 1091.5 2.0 9 -122 445 -5 48 1090.43 1089.36  1098.31 0.01 1.50% 2.30 1.07
S50G19 1087.1 1.2 3 -2 28 2 76 1091.11 1089.40 1103.58 0.01 1.50% -2.10 -4.01
S50H19 1088.2 25 13243 -4622 39198 2569 105 1091.49 1089.14  1108.72 0.01 1.50% -1.00 -3.29
S50M19 1084.4 3.1 1590 -1337 9011 46 196 1087.62 1083.23  1119.79 0.02 1.50% -4.80 -3.22
S50U19 1080.5 24 552 -378 5838 109 288 1079.23 1072.79  1126.50 0.03 1.50% -8.70 1.27
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts eUVery  Theoretical Lower Upper tscoun
GFz18 19390 -90 40 -15 1909 63 14 19360 19354 19401 30.07 1.50%
GFG19 19460 -70 42 37 657 3 76 19409 19379 19631 50.77 1.50%
GFJ19 19510 -80 79 24 503 -43 135 19456 19402 19850 53.86 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uUSDz18 32.76 -0.03 14 32.74 0.05
USDF19 32.72 -0.11 48 32.83 0.01
USDG19 32.68 -0.04 76 32.91 -0.03
USDH19 32.69 0.01 105 32.98 -0.02
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