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Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50H19C1000 72.50 5.00 3.00 72 69.42 3.08 1072.50 0.00 9.13% 0.94 13.91
c
.§ S50H19C1025 55.00 5.00 18 647 4442 10.58 1080.00 0.01 12.42% 0.78 15.12
8' S50H19C1050 38.50 3.10 116 2198 19.42 19.08 1088.50 0.02 12.71% 0.64 17.78
3 S50H19C1075 25.90 2.70 360 2764 0.00 25.90 1100.90 0.03 13.07% 0.49 20.38
S50H19C1100 16.30 1.30 421 4,385 0.00 16.30 1116.30 0.04 13.16% 0.36 2342
S50H19P1000 9.10 -1.60 158.00 1745 0.00 9.10 990.90 -0.07 16.67% -0.19 -21.79
.5 S50H19P1025 14.50 -2.90 233 3099 0.00 14.50 1010.50 -0.06 16.03% -0.27 -20.05
8‘ S50H19P1050 20.00 -6.80 233 2595 0.00 20.00 1030.00 -0.04 14.27% -0.37 -19.90
é S50H19P1075 35.00 -4.50 148 1,157 5.58 29.42 1040.00 -0.03 15.82% -0.50 -15.28
S50H19P1100 50.50 -7.50 30 1,072 30.58 19.92 1049.50 -0.02 16.14% -0.61 -12.97
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AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading
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BANGKOK EXPRESSWAY AND METRO daily. u,u-aaftu llu-)ﬁ'-Iu
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market open nﬁwftu liisanae markeﬁtj call Line: @dw24
Name BEM24C1902A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THB) *
14-)an-2019  15-Jan-2019  16-Jan-2019  17-Jan-2019  18-Jan-2019
Underlying BEM Delta 38.52% 1020 0.40 039 039 038 038
Type Call Listing Date 21-Aug-2018 g Be Uels B e e
10.00 032 032 031 031 030
Strike 10.455 Last Trading Date = 28-Feb-2019 995 031 030 030 029 029
Conversion Ratio  1.19148 Expire 05-Mar-2019 990 029 0.29 028 028 0.27
Date(Maturity 9.85 0.28 0.27 0.27 0.26 0.25
Date)
9.80 0.26 0.26 0.25 025 0.24
Moneyness -5.31% OTM outstanding (13- 566,800 9.75 0.25 0.24 0.24 023 023
Jan-2019) 9.70 0.23 0.23 0.22 0.22 0.21

January 14, 2019 9 | Page


mailto:dw@fnsyrus.com

%ﬂ Chart Insight _, ‘FIIW\IANSIA
TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

Rank Stock PClose %Change Resistance Trend (1 Week) Technical View
1 KCM 1.03 15.73 0.95/0.90 1.05/1.16 Sideway Up sawih Higher High anwisugs
2 MVP 1.60 11.11 1.50/1.45 1.71/1.80  Sideway Down Ausilunuiliinoag
3 HTECH 5.75 9.52 5.60/5.40 5.95/6.15 Sideway Up Husseozdu
4 SISB 4.70 6.33 4.60/4.50 4.80/4.90 Sideway Up Big White Candle amwisugé
5 PK 2.44 6.09 2.36/2.26 2.48/2.58 Sideway Up s1avin Higher High mwiaugé

5 TOP MAINBROAD LOSER

%Change Support Resistance Trend (1 Week) Technical View
1 AEONTS 178.50 -3.51 176.50/173  182/184.50 Sideway ealzali il e hbhaloplitinN:
2 ADVANC 169.00 -2.87 166.50/165  172.50/174  Sideway Down EalealfapN:phbalopiitipN:
3 TRUE 4.84 -2.81 4.80/4.66 4.90/5 Sideway Down 1A Lower Low 1&usadsio
4 PIMO 2.84 -2.74 2.70/2.60 2.96/3.06 Sideway Down ealzali il e hbhaloplitinN:
5 INTUCH 47.25 -2.58 46/45 47.75/48.25  Sideway Down Ay Tugheing

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnrulunauidulraifuiuiiiumuussnineas tnamumsidanussainssiaduniey **
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’ Gold Futures

Spot Gold daily
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wuISsy BUIGIU
1280 1270 1293 1298
Contracts Long Short Net YTD
Institution 2676 3480 -804 275
Foreign 1728 2633 -905 -4248
Local 6376 4667 1709 3973
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B USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML guel O o SR et o AP
Theoretical Lower Upper
S50F19 1070.9 7.7 83 -70 669 24 16 1070.23 1069.76  1072.69  0.02% 1.75% 1.48 0.67
S50G19 1068.5 8.5 3 -12 444 -2 44 1071.19 1069.90 1077.95 0.38% 1.75% -0.92 -2.69
S50H19 1065.9 7.4 155531 -32982 217402 284 73 1070.94 1068.80 1082.17 1.04% 1.75% -3.52 -5.04
S50M19 1060.7 7.2 10093 -4931 19006 276 164 1068.07 1063.27 1093.30 2.03% 1.75% -8.72 -7.37
S50U19 1056.9 7.1 1057 -697 7226 156 256 1059.44 1051.94  1098.82 3.08% 1.75% -12.52 -2.54
S50719 1055.2 6.8 956 -201 1643 173 347 1054.27 1044.10 1107.65 3.24% 1.75% -14.22 0.93
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 19650 -10 97 -36 1167 -23 44 19604 19581 19728 45.68 1.75%
GFJ19 19710 0 0 -6 1084 1 103 19660 19604 19949 50.34 1.75%
GFM19 19760 -10 1 -2 109 -4 164 19717 19629 20178 43.12 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1295.90 0.50 1525 -152 3300 -71 73 1294.22
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF19 31.89 -0.01 16 31.95 -0.02
USDG19 31.88 0.00 44 32.02 -0.03
USDH19 31.89 -0.01 73 32.10 -0.02
USDM19 31.78 0.01 165 32.33 -0.13
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