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1078 1073 1083-1085 1090
Contracts Long Short Net YTD
Institution 41317 55442 -14125 -14338
Foreign 60809 44015 16794 9282
Local 94302 96971 -2669 5056
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=8 SETS50 Index Options
SET50 Long
) =11 & nA Cost Profit/L
p/|_ S50H19C1075 duunin : fdosevinAls i ssoH19ci0s0 COSt Profit/Loss
100 975 -100 18.7 -18.7
80 4 1000 -75 18.7 -18.7
/ A[LNS sodamzvinAn lsenuithwane
60 1025 -50 18.7 -18.7
2 / vIUFIdEn : 18.70 3n 1050 25 187  -187
—p/L
20 / A lsavaaanges : lishda 1075 0 18.7 -187
/ N . 1100 25 187 6.3
0 7 wWhuuneatsvindls 1 1105 - 1110 an
975 1000 1025 1050 107/1100 125 1150 1175 1125 50 187 31.3
-20 .Y = .
AnANNU (1HvNnoNg) : 1093.70 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
S50H19C1050 26.10 -4.90 225 1107 24.63 1.47 1076.10 0.00 7.14% 0.90 37.23
c
-§ S50H19C1075 10.70 -1.60 431 2110 0.00 10.70 1085.70 0.01 9.43% 0.51 51.10
8’ S50H19C1100 3.30 -1.20 1231 3,920 0.00 3.30 1103.30 0.03 10.14% 0.20 66.65
3 S50H19C1125 1.00 -0.50 284 7,251 0.00 1.00 1126.00 0.05 11.15% 0.07 75.43
S50H19C1150 0.30 -0.10 32 3,956 0.00 0.30 1150.30 0.07 12.02% 0.02 81.42
S50H19P1050 3.10 0.60 387 5056 0.00 3.10 1046.90 -0.03 10.68% -0.19 -65.56
.5 S50H19P1075 11.00 2.50 746 3,654 0.37 10.63 1064.00 -0.01 9.93% -0.49 -47.96
8‘ S50H19P1100 29.00 340 292 2,726 25.37 3.63 1071.00 0.00 11.35% -0.77 -28.49
é S50H19P1125 52.40 4.90 33 1,709 50.37 2.03 1072.60 0.00 14.58% -0.87 -17.81
S50H19P1150 79.30 8.90 1 355 75.37 393 1070.70 0.00 22.14% -0.86 -11.60
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Petrochemicals & Chemicals
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CP ALL PUBLIC COMPANY LIMITED daily
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AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading
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Swing Trading

TOA PAINT (THAILAND) PUBLIC COMPANY
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ADVANC : ADVA24C1906A

ADVANCED INFO SERVICE PUBLIC COMPANY daily LSy LUIEU
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market open winifu liisauahe market call

Name ADVA24C1906A Implied Volatility  34.00% Underlying Bid* DW Bid Price(THE) *
20-Mar-2019  21-Mar-2019  22-Mar-2019  25-Mar-2019  26-Mar-2019
Underlying ADVANC Delta 51.80% 184.00 075 074 074 073 072
Type Call Li.Sti.ng Date 07-Jan-2019 183.50 0.73 0.73 0.72 0.71 0.71
183.00 072 071 071 0.70 0.69
Strike 184.943 Last Trading Date  28-Jun-2019 - . - e i i
Conversion Ratio  17.82214 Expire 03-Jul-2019 182.00 069 0.68 068 067 066
Date(Maturity 181.50 0.67 0.67 0.67 0.65 0.65
Date)
181.00 0.66 0.65 0.65 0.64 0.63
Moneyness -1.59% OTM outstanding (19- 334,600 B0 nes 0es nes ez ez
Mar-2019) 180.00 0.63 063 0.62 061 061
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Volume Outperformed
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Crude Oil (WTI) Shipping Index

TVCUSON, 10 55,07 & +0,02 (40.03%) 0:59.26 H:59.27 L5907 £58.07 Shipping Index (EOD) daily
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Spot Gold 4 hours
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1302 1296 1312 1315
'S’uﬁl 19 .. 2019 Contracts Long Short Net YTD
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-1.18 siu asuniszeiu 778.09 siu Foreign 1887 986 901 9282
Local 4638 5253 -615 5056
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Thai Baht Spot Rate daily
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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
S50H19 1084.5 10.3 159185 14120 257446 -4420 8 1084.71 1084.47 1085.96 0.02% 1.75% 0.20 -0.21
S50J19 1081.7 11.7 42 5 203 1 40 1085.93 1084.74  1092.17 0.38% 1.75% -2.60 -4.23
S50H19 1082.2 10.7 4 1 211 -1 71 1085.80 1083.69 1096.87 1.04% 1.75% -2.10 -3.60
S50M19 1080.4 10.5 32069 5162 52247 3832 99 1083.48 1080.54 1098.92  2.03% 1.75% -3.90 -3.08
S50U19 1076.0 9.8 3579 846 9373 363 191 1076.75 1071.08 1106.54  3.08% 1.75% -8.30 -0.75
S50719 1076.0 9.8 1549 342 3568 -502 282 1071.82 1063.44  1115.80 3.24% 1.75% -8.30 4.18
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ19 19710 10 45 28 1305 37 38 19668 19648 19775 42.01 1.75%
GFM19 19750 -10 18 3 411 7 99 19725 19672 20005 24.59 1.75%
GFQ19 19810 20 2 1 33 2 162 19785 19698 20242 25.29 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1306.90 0.60 2015 309 6016 -728 8 1304.65
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH19 31.69 0.02 8 31.69 0.02
USDJ19 31.63 0.00 40 31.77 -0.04
USDK19 31.61 0.00 71 31.85 -0.06
USDM19 31.64 0.01 100 31.92 -0.03
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