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c
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Momentum Trading
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CP ALL PUBLIC COMPANY LIMITED daily
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Name BH24C1809A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
21-May-2018  22-May-2018  23-May-2018  24-May-2018  25-May-2018
Underlying BH Delta 23.89% 194.00 036 0.36 035 035 035
Type Call Listing Date 05-Feb-2018 Jessn s dzs s 02 02
193.00 034 0.34 034 033 033
Strike 233.891 Last Trading Date  28-Sep-2018 192.50 034 033 033 033 032
Conversion Ratio  16.65279 Expire 04-Oct-2018 192,00 033 0.33 0.32 032 032
Date(Maturity 191.50 0.32 0.32 0.32 0.31 0.31
Date)
191.00 032 0.31 031 031 030
Moneyness -21.82% OTM outstanding (20- 3,979,900 190.50 031 031 030 030 030
May-2018) 190.00 0.30 0.30 0.30 0.29 0.29
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 AEONTS 162.50 +7.62 158/151 168/175 Sideway wwhgsou Technical Rebound

2 HTECH 7.65 +6.99 7.50/7 8/8.40 Uptrend wAnsduuy Inverse H&S

3 DTAC 47.25 +6.78 46/44.25 48.75/50 Sideway Buiinusedoaighun

4 TRUE 7.20 +5.88 7/6.80 7.55/7.70 Uptrend AaUTuINEU 7 um ﬁﬂmu%'u@ﬁﬁﬂﬂ%
5 SAPPE 27.50 +5.77 26.75/26 28.50/29.25 Uptrend Tumugunmsdusouduudauns

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 DDD 74.50 -5.70 74/70 77.50/80 Downtrend ussnpimsgUIsIatnesiatio
2 CBG 52.25 -4.13 50/48 53.50/55 Downtrend vih New Low siaiflas

3 BEC 9.35 -4.10 9/8.90 9.75/10.10 Downtrend AnuIdssnssaudassodadad
4 UTP 11.80 -4.07 11.10/10.90  12/12.50 Uptrend doshluunnlinendu

5 THE 3.04 -3.80 3/2.90 3.10/3.20 Downtrend fTomanan 3 uw

nangmnlsznaunsidan Top Gainer uaz Top Loser
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Wapell Baltic Dry Index
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’ Gold Futures
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o Spot Gold daily
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Market Summary & Theoretical Price
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SET50 Index Futures

Theoretical : .
Series Settle Change C "1,::, - t Change Ol Change |I)) al).’; to YI?“{;I I:{u':d Basis I;::emlu::
ontracts €UVeY  Theoretical Lower Upper e ate iscou
S50K18 1164.6 6.4 29 7 271 18 9 1161.66 1161.44  1163.23 0.00 0.02 3.34 2.94
S50M18 1164.2 5.6 105234 -53181 296335 -4870 38 1163.06 1162.16  1169.71 0.00 0.02 2.94 1.14
S50N18 1163.0 2.0 11 =77 677 -5 66 1160.59 1159.01 1172.14 0.02 0.02 1.74 241
S50U18 1160.2 54 4577 -4740 22578 -480 129 1152.31 1149.23  1174.89 0.04 0.02 -1.06 7.89
S50718 1163.5 4.2 1205 -855 6477 7 220 1131.09 1125.84  1169.59 0.06 0.02 2.24 3241
S50H19 1161.7 3.6 255 -220 3283 22 311 1089.33 1081.91 1143.75 0.09 0.02 0.44 72.37
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts eUVery  Theoretical Lower Upper tscoun
GFM18 19730 40 148 14 2279 -54 38 19750 19735 19863 -20.17 0.02
GFQ18 19770 30 25 9 1067 22 101 19801 19760 20101 -31.23 0.02
GFv18 19810 40 3 -59 302 4 162 19851 19785 20332 -40.66 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDK18 31.61 0.00 9 32.19 -0.57
UuSDM18 32.15 0.12 38 32.27 -0.02
USDN18 32.15 0.10 66 32.34 -0.02
usbu18 32.04 0.10 129 32.50 -0.13
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