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100 975 -100 21.5 -21.5
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40
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Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . En mplote.d ec?we
Interest Value Premium Volatility Gearing
S50U18C1025 49.00 -0.20 16 341 43.09 5.91 1074.00 0.01 9.04% 18.93
c
-§ S50U18C1050 34.00 -0.90 90 1027 18.09 15.91 1084.00 0.01 11.63% 20.74
on' S50U18C1075 21.10 -1.90 183 4224 0.00 21.10 1096.10 0.03 12.09% 24.54
3 S50U18C1100 12.30 -1.20 334 2,755 0.00 12.30 1112.30 0.04 12.49% 28.35
S50U18C1125 6.50 -0.60 118 1,801 0.00 6.50 1131.50 0.06 12.65% 32.77
S50U18P1025 12.80 -0.10 285 1985 0.00 12.80 1012.20 -0.05 16.46% -21.78
§ S50U18P1050 22.00 -0.60 217 2172 0.00 22.00 1028.00 -0.04 16.80% -18.44
3‘ S50U18P1075 34.10 0.70 112 3,863 6.91 27.19 1040.90 -0.03 16.99% -15.77
é S50U18P1100 49.60 -0.90 18 1,420 31.91 17.69 1050.40 -0.02 17.38% -13.34
S50U18P1125 68.50 1.50 15 803 56.91 11.59 1056.50 -0.01 18.28% -11.12
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B Top Most Active
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Momentum Trading
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KBANK: KBAN24C1902A
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market ope:rnzwftu "lﬂﬂmm?narkeﬁtj call Line: @dw24
Name KBAN24C1902A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
18-Jul-2018 19-Jul-2018  20-Jul-2018  23-Jul-2018  24-Jul-2018
Underlying KBANK Delta 29.33% 199.00 065 065 065 064 063
Type Call Li.st'lng Date 10_May_201 8 198.50 0.65 0.64 0.64 0.63 0.63
198.00 0.64 0.63 063 0.62 0.62
Strike 253.500 Last Trading Date = 28-Feb-2019 19750 063 062 062 061 061
Conversion Ratio  16.50000 Expire 05-Mar-2019 197.00 062 062 061 060 060
Date(Maturity 196.50 061 0.61 0.60 0.59 0.59
Date)
196.00 0.60 0.60 0.59 058 058
Moneyness -28.68% OTM outstanding (17- 106,600 19550 059 059 059 058 0.57
Jul-2018) 195.00 0.58 0.58 0.58 0.57 0.56
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View
1 KTC 29.00 +25.54 27.50/26.50 30.00/31.75 Sideway flomailushuuy V shape annuviuliisu Harami
2 META 2.40 +8.11 2.36/2.28 2.48/2.60 Sideway Up fuwmile 2.36 lefanmwnszuznanafuunn
3 BEC 8.70 +8.07 8.50/8.30 9.00/9.20 Sideway Up BuseviuTununliiundnanas
4 GLAND 2.34 +6.36 2.26/2.14 2.38/2.46 Sideway saunilunsouszuznaei 2.14 — 2.58 uw
5 ZIGA 3.10 +5.44 3.00/2.92 3.12/3.26 Sideway winanansadumile 3.26 flomaaounuiliin

5 TOP MAINBROAD LOSER

Support

Resistance

Trend (1 Week)

Technical View

1 AKR 1.08 -10.00 1.00/0.95 1.10/1.15 Down Trend fTemaiAn Selling Climax

2 AUCT 5.25 -5.41 5.20/5.00 5.35/5.50  Sideway Down Ususasmuuuliiundnanas

3 TITLE 6.50 -4.41 6.40/6.20 6.60/6.90 Sideway Up Wnshluiiavnsondu

4 TMB 2.38 -4.03 2.38/2.26 2.44/2.50 Sideway sauAlunsoy 2.26 — 2.50 U

5 coM7 16.90 -3.98 16.70/16.30 17.20/17.60 Sideway sandasnndusiads 20 fu fesuznanaluau

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusau DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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Anuinssardus GFQ18

o amus Long sunu fiudina 1240-1242 aoaany la

vinmsvwdeenanuluissusosudai 1236 aoaans

o sailaaniuz Short 1esAamza 1226 naaas as
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’ Gold Futures
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Foreign 647 6807 -6160 -17636
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B USD Futures

R T o T e R R i VLR T GG R | o Bant Spot Rate
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Aavanan dusifiynuesinfilonnaiazsouduzg
uuneudi 33.35 un/aaans et
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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 €UVeY  Theoretical Lower Upper e ate iscou
S50N18 1068.3 -0.3 57 -19 1356 2 8 1068.42 1068.24 1069.70 0.00 0.02 0.21 -0.12
S50Q18 1066.8 0.2 31 -22 1057 13 43 1069.97 1069.02 1076.89 0.00 0.02 -1.29 -3.17
S50U18 1061.7 -2.2 142107 24375 230452 -1228 71 1067.43 1065.87 1078.85 0.02 0.02 -6.39 -5.73
S50218 1063.5 -2.0 7584 -648 16616 14 162 1057.76 1054.20 1083.83 0.04 0.02 -4.59 5.74
S50H19 1059.4 -2.0 744 -298 4565 -4 253 1036.18 1030.63 1076.90 0.06 0.02 -8.69 23.22
S50M19 1050.9 -1.6 364 91 3158 102 344 994.91 987.36  1050.27 0.09 0.02 -17.19 55.99
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts eUVery  Theoretical Lower Upper tscoun
GFQ18 19720 -30 583 435 2932 319 43 19472 19454 19597 248.48 0.02
GFV18 19800 -10 123 33 945 136 104 19520 19479 19825 279.76 0.02
GFzZ18 19840 -10 47 29 218 14 162 19567 19502 20041 273.43 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN18 33.22 -0.05 8 33.32 -0.08
uSDQ18 33.21 -0.04 43 3341 -0.09
USDuU18 33.19 -0.02 71 33.49 -0.11
usDz18 33.10 0.02 162 33.73 -0.20
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