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Interest Value Value Even Premium Volatility Gearing
S50H19C1000 64.50 340 17.00 117 57.92 6.58 1064.50 0.01 12.08% 0.85 13.98
c
-§ S50H19C1025 46.40 0.90 20 810 32.92 13.48 1071.40 0.01 12.77% 0.72 16.41
8' S50H19C1050 29.00 -0.40 160 2438 7.92 21.08 1079.00 0.02 11.77% 0.58 21.08
3 S50H19C1075 19.00 0.20 310 3320 0.00 19.00 1094.00 0.03 12.58% 042 23.42
S50H19C1100 11.20 -0.50 334 4,566 0.00 11.20 1111.20 0.05 12.71% 0.28 26.90
S50H19P1000 10.00 -0.10 446.00 2282 0.00 10.00 990.00 -0.06 16.08% -0.21 -22.33
.5 S50H19P1025 16.90 -0.20 384 3307 0.00 16.90 1008.10 -0.05 15.83% -0.31 -19.71
8‘ S50H19P1050 27.00 -1.10 281 2767 0.00 27.00 1023.00 -0.03 15.78% -0.44 -17.05
E S50H19P1075 41.00 -1.00 110 1,219 17.08 23.92 1034.00 -0.02 16.12% -0.56 -14.35
S50H19P1100 57.80 -0.60 16 1,136 42.08 15.72 1042.20 -0.01 16.46% -0.66 -12.15
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Construction Materials
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B Top Most Active

KASIKURNSANK PUBLIC COMPANY LIMITED daily THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading

SEAFCO PUBLIC COMPANY LIMITED
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GLOW ENERGY PUBLIC COMPANY LIMITED
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ROBINS: ROBI24C1903A

ROBINSON PUBLIC COMPANY LIMITED daily uu-;:f’u uu')ﬁ"]u
:22 68.50 67.50 70 71
71.00)
1700 TmAudgunzaidu Downtrend Line dusndsziliusnan
£69.00)

Y

won  19g59UNTHUMTNAST

66,09 snonanulunsdivian 67.50 vn

AouMNToNALNNLAN

Tnsdwii 02-658-9915
Email: dw@fnsyrus.com
Line: @dw?24

15000 NI NINAN

......... * e ldisouiipulumsdornoeae
market open winiu lisuene market call

Name ROBI24C1903A Implied Volatility  45.00% Underlying Bid* DW Bid Price(THB) *
18-Jan-2019 21-Jan-2019 22-Jan-2019 23-Jan-2019 24-Jan-2019
Underlying ROBINS Delta 28.97% €975 035 033 033 032 032
Type Call Listing Date 18-Jul-2018 69.50 034 0.32 032 031 031
69.25 033 031 031 030 030
Strike 78.640 Last Trading Date  29-Mar-2019 e - " e . .
Conversion Ratio  7.30000 Expire 03-Apr-2019 68.75 031 0.29 029 028 028
Date(Maturity 68.50 0.30 0.28 0.28 0.27 0.27
Date)
68.25 029 027 027 026 026
Moneyness -12.58% OTM outstanding (17- 100 68.00 0.28 026 0.26 025 025
Jan-2019) 67.75 0.27 0.25 0.25 0.24 0.24
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

Rank Stock PClose %Change Resistance Trend (1 Week) Technical View
1 SMART 1.26 13.51 1.20/1.17 1.30/1.36 Uptrend srwzduanafivinshldtnausiuunlingd
2 SMM 2.74 13.22 2.66/2.50 2.90/3.06 Uptrend iThdsounsilusidnass
3 NPPG 1.18 10.28 1.14/1.10 1.22/1.28 Sideway Up wingiandu 1.22 vl amwanduduuin
4 CHO 1.41 7.63 1.38/1.33 1.44/1.48 Sideway Up flomailushsiaiiios
5 PERM 1.99 6.42 1.94/1.90 2.10/2.20 Sideway Ausluuuliinenag
5 TOP MAINBROAD LOSER
%Change Support Resistance Trend (1 Week) Technical View
1 ICN 1.69 -7.14 1.65/1.60 1.75/1.80 Sideway Down Ususassiomuuunliinenag
2 NOBLE 15.20 -6.75 15.10/14.90  16/16.50  Sideway Down laisihadn 15 v fuilu
3 DDD 16.50 -5.71 16/15.70 17/17.50 Downtrend s1Avin Lower Low dusassioiilos
4 PK 2.64 -5.71 2.58/2.48 2.70/2.80 Sideway Up ealzali il e hbhaloplitinN:
5 CKP 4.44 -5.53 4.40/4.30 4.50/4.60 Downtrend sewzduiiTomandush

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnvulunaniidrulnaiuiuiiumnuusinineais tnamumsltanusins iafuiiey **
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g® COMMODITY MARKET

Crude Oil (WTI) Palm Oil
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e WTI agTushensunisshazannadunsou 50-54 noaans

ANsgeioUNsisa soMTTuHIBULIGEIUL 54 aoaansaAnSgsiouslea 1D
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Spot Gold
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Il USD Futures

JauanNAUNEININSz6U 31.70 unn/ Thal Baht Spot Rate daly
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f2aaNSs \ H ”‘H‘ “
L o mM ‘ | 33.000
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sz6U 31.70 uw/eoaas nasanniiudedvinangedgn m ”TM X Y MW 22500
Tnsindh 31.40 vw/meaans m ‘H
wrARISUUIMIusssudoudlsinnin 31.80 ' ‘ "mw 32.000
mm/maam'{a:ms[ﬁ’mLﬁummﬁudaumfiaugu du % 31.712
. 31,500
nedayu 32.00 v n/moaans
S 31,000
Aauinsrazau USDH19 1000000
o WosmINNue Wait and See
- 50,0000
| 0
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50F19 1057.5 2.2 14 -58 607 -6 12 1058.52 1058.17 1060.35 0.02% 1.75% -0.42 -1.02
S50G19 1057.0 2.5 68 41 450 -2 40 1059.51 1058.35 1065.59 0.38% 1.75% -0.92 -2.51
S50H19 1052.6 1.2 145820 -48147 218808 -495 69 1059.34 1057.34 1069.84 1.04% 1.75% -5.32 -6.74
S50M19 1048.5 1.1 7733 -6115 17478 -158 160 1056.62 1051.98 1080.97 2.03% 1.75% -9.42 -8.12
S50U19 1044.1 0.6 1129 -254 7062 15 252 1048.21 1040.90 1086.55 3.08% 1.75% -13.82 -4.11
S50719 1042.5 1.2 462 -615 2008 55 343 1043.11 1033.17 1095.30 3.24% 1.75% -15.42 -0.61
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 19540 60 37 -23 1154 -87 40 19498 19477 19610 42.01 1.75%
GFJ19 19540 10 9 -41 1110 -22 99 19553 19500 19830 -13.04 1.75%
GFM19 19650 70 20 10 126 0 160 19610 19525 20058 40.05 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1297.20 3.90 2179 -497 3634 -318 69 1295.81
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF19 31.70 0.05 12 31.73 0.00
USDG19 31.69 0.04 40 31.80 -0.01
USDH19 31.66 0.00 69 31.87 -0.04
USDM19 31.58 0.03 161 32.11 -0.12
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