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ALWAYS A STEP AHEAD
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B® SET50 Index Futures
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N
=8 SETS50 Index Options
. SET50 Long
) 77 o I Cost Profit/L
P/L S50H19C1050 Auuin - Wait and See i Ss0H19¢1050 rofit/Loss
100 . , , ,
80 / . - ) ) )
/ nagns : -
60 / VIONUINEAR © -
A lsasaanmange s : - _ _ _ _
40 —P/L v =g ) ) ) ;
/ wwhnaneasvindnls -
2 / Anfunu (onunony) : - _ _ _ _
0 T T T T /\ T T T 1
975—4000—4025—24050—4075 1100 1125 1150 1175 - - - -
-20 ) ) ) )
Intrinsi Ti Break All-in- | i Effecti
Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50H19C1000 60.00 -1.90 20.00 91 54.01 5.99 1060.00 0.01 10.90% 0.86 15.07
c
-§ S50H19C1025 43.00 -2.00 36 726 29.01 13.99 1068.00 0.01 12.23% 0.70 17.26
3 S50H19C1050 28.80 -2.10 169 2332 4.01 24.79 1078.80 0.02 12.61% 0.55 20.14
3 S50H19C1075 18.40 -1.70 785 3185 0.00 18.40 1093.40 0.04 12.94% 0.40 23.02
S50H19C1100 11.00 -0.90 539 4,356 0.00 11.00 1111.00 0.05 13.07% 0.27 26.24
S50H19P1000 11.40 -0.30 283.00 1912 0.00 11.40 988.60 -0.06 16.25% -0.23 -21.25
.5 S50H19P1025 18.70 0.30 343 3281 0.00 18.70 1006.30 -0.05 15.95% -0.33 -18.87
8‘ S50H19P1050 29.10 -0.10 217 2815 0.00 29.10 1020.90 -0.03 15.79% -0.45 -16.46
E S50H19P1075 43.80 0.90 86 1,120 20.99 22.81 1031.20 -0.02 16.25% -0.57 -13.78
S50H19P1100 61.40 2.50 18 1,120 45.99 15.41 1038.60 -0.01 16.82% -0.67 -11.57
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Property Development
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GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily
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Momentum Trading
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wing Trading
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DW

TOA : TOA24C1904A

TOA PAINT (THAILAND) PUBLIC COMPANY 4 hours l,lu-)‘ag’u llu’) ﬁ”‘u

“ﬂ]l:h 34.25 33.25 35.50 36.50
}lfﬂ H fi I "‘rﬂ o sauzaRInuuEu 34.25 uvmduanduld awisunsuiiu
i Il | S gy
‘ ‘* T Uszfiusiandl lomaithgseunsiluddnmss
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Tnsdwii 02-658-9915
Email: dw@fnsyrus.com
Line: @dw?24

o f
| . 34.50\
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......... * e ldisouiisulunmsdownoeae
market open winifu liisauahe market call

Name TOA24C1904A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
16-Jan-2019  17-Jan-2019  18-Jan-2019  21-Jan-2019  22-Jan-2019
Underlying TOA Delta 37.02% 3525 022 022 022 021 021
Type Call Listing Date 30-Oct-2018 3500 021 021 021 0.20 0.20
34.75 020 020 020 0.19 0.19
Strike 38.530 Last Trading Date  30-Apr-2019 e e e e o o
Conversion Ratio  10.10000 Expire 06-May-2019 34.25 0.18 0.18 0.18 0.17 0.17
Date(Maturity 34.00 0.17 0.17 0.17 0.17 0.16
Date)
33.75 0.16 0.16 0.16 0.16 0.16
Moneyness -11.11% OTM outstanding (14- 60,100 33.50 0.16 015 0.15 0.15 0.15
Jan-2019) 33.25 0.15 015 0.14 0.14 0.14
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

PClose %Change Support Resistance Trend (1 Week) Technical View
1 PHOL 1.98 23.75 1.88/1.80 2.04/2.20 Sideway Up Tandumile 1.88 uwld amwisnTuuan
2 NPPG 1.01 7.45 0.98/0.93 1.07/1.10 Sideway winsiAdumile 1.02 uwmls Amwazsuduuan
3 RCI 4.06 6.28 3.92/3.84 4.10/4.24 Sideway Up winsiadu 4.10 v 16 Upside anlanis
4 SCI 2.54 4.96 2.50/2.40 2.64/2.82 Sideway flushlunsou Sideway
5 CMC 1.60 4.58 1.58/1.55 1.64/1.68 Sideway FIANANAIATNGIU
5 TOP MAINBROAD LOSER

Stock %Change Support Resistance Trend (1 Week) Technical View
1 PK 2.78 -5.44 2.66/2.50 2.84/2.96 Sideway Up ealzali il e hbhaloplitinN:
2 KOOL 1.38 -4.83 1.35/1.28 1.42/1.48 Sideway EalealfapN:phbalopiitipN:
3 CBG 31.75 -4.51 30.25/29.50 32.50/33.50  Sideway Down sadssassiomuuunliuifuenas
4 JMT 11.40 -4.20 11.30/10.90 11.90/12.30 Sideway Up AW AsAzENMAIDNAUTNY
5 MTC 46.00 -4.17 45.50/44 47/48 Sideway winsiantanran 45.50 v MwiETuay

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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Crude Oil (WTI) Shipping Index
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Spot Gold
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b
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« wasnsunu Short 9 1282 meaans Nuthuuny
vinFn lsiene 1267 — 1272 aoaans dau1auni
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1285 1278 1295 1300

'S’uﬁl 15 w.@. 2019 Contracts Long Short Net YTD
naanu SPDR Asnsfionsasvasdn Institution 2244 3960 -1716 -1452
Siiszeiu 797.71 6w Foreign 852 1794 -942 -5359
Local 7010 4352 2658 6811
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B USD Futures

S ] ] , Thai Baht Spot Rate dail
ANTRULINLZSIDOUAN P Y
ANNVNUVAT AR UUIMLSS N B S U
ddry 31.70 un/moaans UsziiiudAduumniilona " 350
[ dsounisdourdnmss lauduurdusenaasy
32.00 waz 32.15 unn/aoaansmuaisiu 32,000
31893
S 31500
31,000
ﬁ—\lluzﬁ—“izﬂzﬁu USDH19 7100.0000
o WosmINNue Wait and See
© 50,0000
| 0
18 il WA, WA, g, iy A, .0, nA. Wi, 5. "19 AN, ‘
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML guel O o SR et Lo AP
Theoretical Lower Upper
S50F19 1053.0 -3.6 35 -51 649 -8 14 1054.71 1054.31 1056.83 0.02% 1.75% -1.01 -1.71
S50G19 1051.0 -3.4 17 3 445 2 42 1055.67 1054.46  1062.04 0.38% 1.75% -3.01 -4.67
S50H19 1049.5 -1.8 137896 5152 221313 3280 71 1055.47 1053.42 1066.23 1.04% 1.75% -4.51 -5.97
S50M19 1045.0 -2.0 10782 1523 18478 -474 162 1052.70 1048.02 1077.26 2.03% 1.75% -9.01 -7.70
S50U19 1041.0 -1.8 1070 -258 7027 -38 254 1044.25 1036.92 1082.76  3.08% 1.75% -13.01 -3.25
S50719 1039.4 -2.0 822 -104 1799 75 345 1039.17 1029.20 1091.47 3.24% 1.75% -14.61 0.23
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFG19 19580 -90 106 81 1194 78 42 19599 19577 19717 -19.03 1.75%
GFJ19 19640 -80 51 43 1089 1 101 19654 19600 19939 -14.36 1.75%
GFM19 19690 -90 8 7 107 0 162 19712 19625 20167 -21.56 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1291.70 -4.90 2599 652 3922 687 71 1294.36
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF19 31.89 -0.06 14 31.94 -0.01
USDG19 31.86 -0.11 42 32.01 -0.04
USDH19 31.88 -0.05 71 32.08 -0.02
USDM19 31.76 -0.07 163 32.32 -0.14
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