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=& SETS0 Index Options
. SET50 Long
) U Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 18.7 -18.7
80 / 1000 -75 18.7 -18.7
/ Aauns . Wait and See
60 1025 -50 18.7 -18.7
" / YIVURIAR : - 1050 -25 187  -187
=P/l
2 / fin lsgesavnanged : - 1075 . 18751817
/ N o 1100 25 18.7 6.3
0 w T T T T w T w 1 t‘l.l'l‘lr'l&l'lilﬂ'l‘i‘l/l'lﬂ'l‘l‘i .-
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 18.7 313
20 8 i -
IREVU(HenNADNL) : 1150 75 18.7 56.3
-40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 76.80 -1.90 3 249 80.42 -3.62 1101.80 0.00 0.00% 1.00 13.47
c
.g S50M19C1050 54.60 1.50 33 522 5542 -0.82 1104.60 0.00 0.00% 1.00 19.35
8' S50M19C1075 34.10 -0.70 76 1514 30.42 3.68 1109.10 0.00 5.95% 0.87 28.24
3 S50M19C1100 18.10 -0.60 404 5,580 542 12.68 1118.10 0.01 7.27% 0.59 35.87
S50M19C1125 8.90 -0.40 597 4,316 0.00 8.90 1133.90 0.03 8.23% 0.34 42.07
S50M19P1025 1.90 -0.30 382 2948 0.00 1.90 1023.10 -0.07 12.06% -0.07 -41.28
,5 S50M19P1050 4.40 -0.20 384 3845 0.00 4.40 1045.60 -0.05 11.65% -0.15 -36.74
8‘ S50M19P1075 9.10 -0.20 742 4,501 0.00 9.10 1065.90 -0.04 11.14% -0.27 -32.40
E S50M19P1100 17.90 -0.50 557 2,979 0.00 17.90 1082.10 -0.02 10.94% -0.44 -26.95
S50M19P1125 33.00 -1.00 135 991 19.58 13.42 1092.00 -0.01 11.72% -0.61 -20.42
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P> SECTOR OUTLOOK

Transportation & Logistics
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Momentum Trading
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Swing Trading
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DW

DTAC : DTAC24C1906A

TOTAL ACCESS COMMUNICATION daily LSy LUIEU
- 58.00 53.50 52.25 55.50 56.50
—256,00
“ T"' TAWAHaWALUISU High 16iui 53.50 uwm waaufuliia
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[ v A ¥
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* g Wivssuiisulunnsdernuang
market open winifu lisauahe market call

Name DTAC24C1906A Implied Volatility 64.00% Underlying Bid* DW Bid Price(THE) *
18-Apr-2019 19-Apr-2019 22-Apr-2019 23-Apr-2019 24-Apr-2019

Line: @dw?24

Underlying DTAC Delta 60.48% 5475 069 069 068 067 067
Type Call Listing Date 10-Jan-2019 >4.50 068 0.67 067 066 065
54.25 0.66 066 0.65 064 064
Strike 52.200 Last Trading Date  28-Jun-2019 54.00 065 064 064 063 062
Conversion Ratio  10.95000 Expire 03-Jul-2019 >3.75 063 0.63 063 061 061
Date(Maturity 53.50 0.62 0.62 061 0.60 0.60

Date)
53.25 061 0.60 0.60 059 058
Moneyness 2.97% ITM outstanding (16- 0 53.00 059 059 059 0.57 0.57
Apr-2019) 52.75 0.58 058 057 0.56 0.56

April 17, 2019 9 | Page
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Volume Outperformed
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Crude Oil (WTI) Shipping Index
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’ Gold Futures
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Spot Gold
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'S’uﬁ‘l 16 w.8. 2019 Contracts Long Short Net YTD

A9 SPDR anAsiamsasviagmdn Institution 8770 11616 -2846 -6234

-5.58 ¢ aauniiszeiu 752.27 diu Foreign 1647 11781 -10134 60464

Local 18180 5200 12980 -32296
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' o ] o Thai Baht Spot Rate 4 hours
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50J19 1103.2 0.9 6 4 263 1 12 1106.05 1105.69  1107.96 0.02% 1.75% -2.22 -2.85
S50K19 1102.2 0.9 1 0 323 1 43 1107.20 1105.90 1114.04 0.38% 1.75% -3.22 -5.00
S50M19 1100.0 -04 96422 4294 290879 -1484 71 1106.95 1104.80 1118.24 1.04% 1.75% -5.42 -6.95
S50U19 1096.5 0.1 8257 1046 18477 243 163 1104.04 1099.10 1129.95 2.03% 1.75% -8.92 -7.54
S50719 1095.2 -0.6 950 -319 5743 250 254 1095.19 1087.50 1135.57 3.08% 1.75% -10.22 0.01
S50H20 1092.4 -0.7 869 222 1838 73 345 1089.85 1079.40 1144.71 3.24% 1.75% -13.02 2.55
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
GFJ19 19600 -130 435 158 1155 -119 10 19301 19296 19329 299.19 1.75%
GFM19 19670 -130 177 30 651 26 71 19357 19320 19554 312.77 1.75%
GFQ19 19750 -160 73 62 181 -32 134 19416 19345 19787 334.50 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1302.80 -8.40 4166 -2581 9929 437 71 1280.23
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDJ19 31.86 0.00 12 31.84 0.05
USDK19 31.79 0.02 43 31.92 -0.02
USDM19 31.77 0.02 72 31.99 -0.04
USbu19 31.74 -0.02 163 32.22 -0.07
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