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Contracts Long Short Net YTD
Institution 38133 35361 2772 23449
Foreign 29732 24686 5046 31824
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=i SET50Index Options
N - SET50 Long .
Cost Profit/L
P/L $50U18C1075 | BU WG WaitBnd See Index ~ S50U18C1075 oo ' OM-OSS
100 975 -100 21.5 -21.5
80 ) o B 1000 -75 21.5 -21.5
/ Ls§8G6060D
60 e L 1025 -50 21.5 -21.5
/ [ UOBUGTGLTUO
40 - - . ., s x A . 1050 -25 21.5 -21.5
—/ LBUYSTULTUOOULOGSSnU
20 P N - - i 1075 0 21.5 -215
/ WeZ Ut T USLUSOBULBUYS
.- o g e o 1100 25 21.5 35
0 T T T T T T T T ] | U O ! rmﬁp -
975 1000 1025 1050 mﬁ/mo 125 1150 1175 1125 50 215 285
20
1150 75 215 53.5
40
1175 100 215 78.5
Intrinsi All -in - Impli Effecti
Price Change Vol. Open ntrinsic Time Value  Break Even !n e !?d ect_lve
Interest Value Premium Volatility Gearing
S50U18C1025 80.00 -2.00 43 392 80.93 -0.93 1105.00 0.00 0.00% 13.22
IS S50U18C1050 58.00 -1.00 36 955 55.93 2.07 1108.00 0.00 0.00% 18.83
5 S50U18C1075 37.50 -2.80 479 3917 30.93 6.57 1112.50 0.01 8.11% 24.25
szg S50U18C1100 23.50 -0.10 264 3,083 5.93 17.57 1123.50 0.02 10.11% 27.44
S50U18C1125 12.90 -0.90 421 2,582 0.00 12.90 1137.90 0.03 10.62% 32.78
S50U18P1025 6.00 -0.30 78 2310 0.00 6.00 1019.00 -0.08 17.73% -25.46
IS S50U18P1050 9.60 0.00 423 2502 0.00 9.60 1040.40 -0.06 16.75% -24.16
g— S50U18P1075 15.60 -0.90 515 4,443 0.00 15.60 1059.40 -0.04 16.08% -22.08
:;:j S50U18P1100 25.80 1.10 248 1,819 0.00 25.80 1074.20 -0.03 16.19% -18.85
S50U18P1125 41.50 0.70 73 910 19.07 22.43 1083.50 -0.02 17.51% -15.00
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AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading

WORKPOINT ENTERTAINMENT PUBLIC COMPANY daily
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Swing Trading
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GLOBAL

SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED daily
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DW

TKN: TKN24C1811A

TAOKAENDI FOOD & MARKETING
i—l L
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;115!1513::;?}3?#151 2;?;”27 Apr 0510 1218202426 May 0709111517212325 Jun 06081214 1820222628Jul040610 1216182024 | | * 5B G E"E’JSEE'FLLENHCS o . X
mc;rket obg: BEBY F sst t glmarket%all Line: @dw24
Name TKN24C1811A Implied Vola tility ~ 64.00% Underlying Bid* DW Bid Price(THB) *
25-3ul-2018  26-Jul-2018  31-Jul-2018  01-Aug-2018  02-Aug-2018
1 0,
Underlymg TKN Delta 30.54% 15.80 0.27 0.27 0.26 0.25 0.25
Type Call L|St|ng Date lO'May' 2018 15.70 0.26 0.26 0.25 0.25 0.24
15.60 0.25 0.25 0.24 0.24 0.24
Strike 20.280 Last Trading Date 30-Nov-2018 15.50 0.25 0.24 0.23 0.23 0.23
Conversion Ratio  3.97000 Expire 06-Dec-2018 1540 0.24 024 0.23 0.22 0.22
Date(Maturity 15.30 0.23 0.23 0.22 0.22 0.21
Date)
15.20 0.22 0.22 0.21 0.21 0.21
Moneyness -31.69% OTM outstanding (24 - 2,840,000 15.10 0.22 0.21 0.20 0.20 0.20
‘]UI'2018) 15.00 0.21 0.21 0.20 0.19 0.19
July 25, 2018 9| Page
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

PK 4.04 +22.42 3.90/3.76 4.20/4.50 Sideway Up $0 OF psét §04.04 \RESHS (RIRGL
2 CPR 5.20 +17.86 5.10/4.98 5.30/5.55 Sideway Up SEBGOOME 200 s6i 68.55 ED
. Stochastic Overbought $DOAGs0 @6 89.50
3 SAWAD  37.50 +6.38  36.00/35.25 38.50/39.50  Sideway Up ochastic Lver OugCEUSLg 3000
4 ESSO 14.30 +5.93 13.70/13.20 14.50/15.00  Sideway Up Stochastic Overbought SBTHSGLL (BRIIOS
5 WORK 46.00 +5.75 4450/43.50  50.50/54 SidewayUp t UL SG6 Wt 6 (04 66630@HD 6 R 6 R\

5 TOP MAINBROAD LOSER

Rank Stock %Change Support Resistance Trend (1 Week) Technical View

1 KTC 28.00 12,50  26.75/25.75 29.50/30.50 SidewayDown $ U] Waverbiighl &t dEd §

2 CM 4.66 -4.51 450/4.30  4.80/4.96  SidewayDown & O35 4.30 @b T § LONGY

3 LPN 10.20 -3.77 10 ./970  10.40/10.80 Sideway §U| URGLoGsttLOZC
4 LST 5.20 -3.70 5.10/4.94  5.30/5.45  Sideway Up t (Lt §09.70 &b WBLSLoP

5 BFIT 28.00 -3.45  27.25/26.25 29.25/30.00  Sideway Up $U| URUQBGGIK ZUL

t T USWt 6 Uces U LTopEaites WS Tbp Lioser
—oqu]LLENMLB\Ns§5§ 6 F1OBEZ®D EDS
-Y¥ z oID\ME\s SWharrant

wg%&ﬁ 8 sp1 06
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g COMMODITY MARKET

Crude Oil (WTI) Shipping Index

Coude il WTI, 240, FXOM Shipping Index daily
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’ Gold Futures
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FE (Thatand) Limited [ ——
Wés$ iE Wéso206
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2 4 12 0l18 Contracts Long Short Net YTD
Lt LSRD® LLOUsOGt | ¢ Institution 5089 4639 450 7413
Y6 ROEB02.55 6 i 6 Foreign 411 3175 -2764 -28676
Local 7059 4745 2314 36089
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Bl USD Futures

! EMA\'&CE_XV)'[IZ(’ﬂ EﬁﬁS’L§Eb m%n b Thai Baht Spot Rate 4hours?33-600
Lo _ _ L - 33.400
WEBYDMIEDW A £l s & sB- U6 &s0RGs 2 33355
- 26| E58 SEEIOER3.50 @B/ X $8 U HTOLOLE il M“ |
A g S e i "'"“ 33200
t 60BEOB T 26| EbEsEbEUOL B b M]M]{ﬂﬁnumlnn. |
St ELOSWI ZzL| z 01 t 15101 .t‘ W | 000
33.20 G056/ Otss D& R0 Rl | M\\‘ \, =
asORBIL et B 96 Wi L (sRGo gt t LOBT 1?1\&5 M }Y | -
TOTFLBUS GL | W Ym 2
“wm‘ﬁ‘ észeoo
| BA6 BT USDU18 o
TRt $ boszULStLBUt 60TOU ‘ ls9900
‘% Y {Mﬂ| E32000
T
May 15 17 2022 24 2729 Jun 05 07 1012 14 1719 21 2426 28 Jul03 05 0810 12 1517 19 2224 26 28 30\

© 2018 Bisnews AFE (Thafand) Limied

Wwéss$ 0E WwWésozUGB
333 0 332 5 334 0 334 5

July 25, 2018 13| Page



A" Chart Insight

VA

+INANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

Theoretical : -
Series Settle Change CoXt?gcts Change Ol Change DD:1”):;5eto YD|<Ie\1d ';L;rt]g Basis Pngglﬂm
i Theoretical Lower Upper
S50N18 1104.7 -2.6 99 -208 1028 -30 1 1105.97 1105.95 1106.14 0.00 0.02 -1.23 -1.27
S50Q18 1103.2 1.3 14 -201 999 -7 36 1107.56 1106.74 1113.56 0.00 0.02 -2.73 -4.36
S50U18 1097.8 -0.7 146949 16765 225261 4798 64 1105.31 1103.86  1115.97 0.02 0.02 -8.13 -7.51
S50718 1099.3 -0.6 10054 2046 18864 384 155 1095.69 1092.17 1121.52 0.04 0.02 -6.63 3.61
S50H19 1094.9 -1.3 1136 -217 4425 -225 246 1073.80 1068.21 1114.80 0.06 0.02 -11.03 21.10
S50M19 1086.7 -0.5 647 54 3361 -47 337 1031.70 1024.04 1087.86 0.09 0.02 -19.23 55.00
Gold Futures
Theoretic al f
Series Settle Change c Vtol. ¢ Change (0] Change IIDDaI_ys to Pg_amlumt/ Risk Free Rate
ontracts elivery Theoretical Lower Upper IScoun
GFQ18 19520 -50 11 -64 2666 -67 36 19452 19438 19558 67.62 0.02
GFV18 19590 -70 2 -30 932 3 97 19501 19462 19785 88.93 0.02
GFz18 19640 -70 5 -7 277 -5 155 19547 19486 20001 92.63 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN18 33.43 0.06 1 33.34 0.09
usSDQ18 33.40 0.05 36 33.43 0.06
usbuU18 33.39 0.00 64 33,51 0.05
usDz18 33.28 -0.01 155 33.75 -0.06
July 25, 2018 14| Page
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