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B® SET50 Index Futures

(SET50 December 18) daily

2 1,200.00

19 5.A. 61 dnawnusienfinduxn Long and

—51,150.00 2 ow A , -, o o
] 4,951 ey YniaRus N TIfADUD NN (1

o w.o. - 19 5.a. azanls Short 44,811 dryaun)

i 21,100.00 . }
' WU S50Z18 war S50H19 nduanduts

wilo 1058 am vinlwseundanilalonafiaziin

++| F1.069.40
' 2 1,050.00
] Technical Rebound snuAIaAITAIAN DzUUANS

van 1058 aidudrysyrauniaonn sounanidiwany
1090 3m

WM: 50.0000 Aruuitsoviteghadn drdoasunnonazidn

| 0 Asia Upside neunasinudas 1073-1075 3a
‘1810 18 24 wn. 08 14 18 24 0. 07 13 19 25 np. 06 12 18 24 an. 07 14 20 24 0. 07 13 19 25 0a. 05 11 18 256 wu. 07 13 19 23 sa. 11 17 \

© 2018 Bisnews AFE (Thaiiand) Limited www bisnews com
nauns S50Z18 & S50H19 (Long)

- 100.0000

« "ndafia Long S50Z18 dunu 1067-1071

1063 1055 1077 1080 o Yoo
an 50vinr 15 szuzdudiuuadu 1077-1080 aa
szwznadiuuashu 1090 3e daznanuiionas
Contracts Long Short Net YTD '
1055 an
Institution 60830 66520 -5690 40054 R .
e "iwidofia Long S50HT9 siunu 1055-1065
Foreign 37182 32231 4951 -59711 o o v .o
an Hasio sepzduiiuuisinu 1076 am szaznied
Local 117609 116870 739 19657

wuwasu 1090 an ginvnanuiiionan 1055 an
o wasitiwuuznia Long S50H19 famiztaiiuun
su 1060/1050 3@,

December 20, 2018



%ﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

N .
N
=8 SETS50 Index Options
. v - o SET50 Long '
P/l. $50218C1075 Auuein : 1o Long S50Z18C1075 siunu Index ss0z1scio7s oSt Profit/Loss
87983 SET50 Tughs 1072 — 1080 an fiose
100 o - -
52812616\ 975 100 104 104
20 / 1000 -75 104 -10.4
Aauns : 50V s
1025 -50 104 -10.4
60 VIANUINER © -
/ . 1050 -25 10.4 -104
10 — A lsavaanangeg : -
. o 1075 0 104 -10.4
wWhuuneatsvindnls © -
20 . P 1100 25 10.4 14.6
/ ANAUNU (LHDKRUADNY) © -
0 e 1125 50 10.4 39.6
075—1000—1025—1050—1075 1100 1125 1150 1175 1150 75 104 64.6
20
1175 100 104 89.6
Price Change Vol. Open Intrinsic Time Break All-En- Impl.te.d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50Z18C1025 44.60 12.60 6 305 43.47 1.13 1069.60 0.00 19.23% 0.93 22.29
c
-§ S$50Z18C1050 22.70 9.00 469 1213 18.47 423 1072.70 0.00 17.47% 0.76 35.60
8’ S50Z18C1075 9.80 3.80 1293 3852 0.00 9.80 1084.80 0.02 20.09% 043 46.57
3 S$50Z18C1100 3.20 0.70 644 3,627 0.00 3.20 1103.20 0.03 20.98% 0.18 60.19
S50Z18C1125 1.20 0.30 146 4,031 0.00 1.20 1126.20 0.05 23.59% 0.07 65.12
S50Z18P1025 1.10 -1.60 137 3177 0.00 1.10 1023.90 -0.04 19.94% -0.08 -74.47
§ S50Z18P1050 3.90 -4.30 571 3283 0.00 3.90 1046.10 -0.02 17.19% -0.24 -65.84
3‘ S50Z18P1075 14.40 -10.80 575 3,809 6.53 7.87 1060.60 -0.01 17.30% -0.59 -43.49
é S50Z18P1100 33.30 -15.30 216 2,943 31.53 1.77 1066.70 0.00 17.83% -0.86 -27.60
S50Z18P1125 56.00 -14.40 85 2,031 56.53 -0.53 1069.00 0.00 0.00% -1.00 -18.97
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P> SECTOR OUTLOOK

Property Development
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Momentum Trading
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Swing Trading

PTT GLOBAL CHEMICAL PUBLIC COMPANY daily
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DW

WHA: WHA24C1902A

WHA CORPORATION PUBLIC COMPANY LIMITED daily uu-;:{u uu')ﬁ"]u
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Name WHA24C1902A Implied Volatility  44.00% Underlying Bid* DW Bid Price(THB) *
20-Dec-2018  21-Dec-2018  24-Dec-2018  25-Dec-2018  26-Dec-2018
Underlying WHA Delta 33.97% 428 026 026 025 025 024
Type Call Listing Date 11-Sep-2018 4.26 025 0.25 024 024 0.23
424 0.24 024 0.23 0.23 022
Strike 4.660 Last Trading Date  28-Feb-2019 42 023 023 022 022 021
Conversion Ratio  0.74200 Expire 05-Mar-2019 4.20 0.22 0.22 0.21 0.21 0.20
Date(Maturity 418 0.21 0.21 0.20 0.20 0.20
Date)
416 0.20 020 0.19 0.19 0.19
Moneyness -9.87% OTM outstanding (19- 3,266,700 4.14 0.20 019 0.18 0.18 0.18
Dec-2018) 412 0.19 0.19 0.18 0.17 0.17
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Crude Oil (WTI) Newcastle Coal
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Spot Gold
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B USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1ltc:' tcts Change ol Change DD:l{;:; Theoretical Lower  Upper Yield i Basis ';';::':;:::
S50718 1069.3 14.6 168969 26846 245033 -4684 7 1068.68 1068.53  1069.81 0.00 1.50% 0.83 0.62
S50F19 1071.4 154 93 0 571 30 41 1069.50 1068.60 1076.10 0.01 1.50% 2.93 1.90
S50G19 1070.0 17.7 32 26 33 3 69 1070.17 1068.65 1081.28 0.01 1.50% 1.53 -0.17
S50H19 1066.8 14.6 40642 14369 67253 3120 98 1070.56 1068.41 1086.34 0.01 1.50% -1.67 -3.76
S50M19 1062.7 14.3 4199 -705 10721 320 189 1066.98 1062.83 1097.41 0.02 1.50% -5.77 -4.28
S50U19 1059.6 14.3 1686 -122 6190 -25 281 1058.93 1052.76  1104.17 0.03 1.50% -8.87 0.67

Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFZ18 19430 -10 387 329 1897 179 7 19362 19359 19382 68.25 1.50%
GFG19 19510 -10 378 335 1148 461 69 19411 19384 19612 98.94 1.50%
GFJ19 19560 -10 312 222 1174 455 128 19458 19407 19831 102.00 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uUSDz18 32.72 -0.01 7 32.77 -0.03
USDF19 32.67 -0.05 41 32.86 -0.08
USDG19 32.63 -0.05 69 32.93 -0.12
USDH19 32.62 -0.03 98 33.01 -0.13
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