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. SET50 Long
) U Cost Profit/L
p/|_ S50H19C1075 Auuin - Wait and See - S50H19c1050  <°8 rofit/Loss
100 975 -100 18.7 -187
80 4 1000 -75 18.7 -18.7
/ Aauns . Wait and See
60 1025 -50 18.7 -18.7
2 / VIONUEAR - 1050 25 187  -187
—P/L
2 / A lsgaaenangus : - 1075 0 187  -187
/ N o 1100 25 18.7 6.3
0 L L wWhnsnoasvindnls : -
975 1000 1025 1050 107/1100 1125 1150 1175 1125 50 18.7 313
-20 2 Py .
IRNVU(HenNAL) - 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 48.80 11.00 75 1114 48.85 -0.05 1098.80 0.00 0.00% 1.00 22.30
c
-§ S50H19C1075 26.30 9.20 219 2017 23.85 245 1101.30 0.00 9.73% 0.85 35.35
8' S50H19C1100 10.20 4.10 1362 3,746 0.00 10.20 1110.20 0.01 10.24% 0.50 53.37
3 S50H19C1125 2.70 1.30 635 6,283 0.00 2.70 1127.70 0.03 10.45% 0.18 74.18
S50H19C1150 0.30 -0.20 16 4,012 0.00 0.30 1150.30 0.05 9.68% 0.03 109.64
S50H19P1050 1.00 -0.40 506 4989 0.00 1.00 1049.00 -0.05 13.90% -0.07 -73.07
.5 S50H19P1075 4.00 -1.40 859 3,451 0.00 4.00 1071.00 -0.03 12.74% -0.22 -59.42
8‘ S50H19P1100 13.10 -5.50 338 2,757 1.15 11.95 1086.90 -0.01 12.45% -0.50 -42.12
E S50H19P1125 30.50 -9.50 65 1,618 26.15 4.35 1094.50 0.00 13.34% -0.76 -27.35
S50H19P1150 51.30 -11.50 357 51.15 0.15 1098.70 0.00 11.55% -0.94 -20.18
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Momentum Trading
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EA : EA24C1905A

ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily Hwusuy uUIGIU
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Tnsdwii 02-658-9915
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Name EA24C1905A Implied Volatility 63.00% Underlying Bid* DW Bid Price(THB) *
25-Mar-2019  26-Mar-2019  27-Mar-2019  28-Mar-2019  29-Mar-2019
Underlying EA Delta 75.91% 4975 058 058 058 058 058
Type Call Listing Date 21-Jan-2019 49:50 0.57 0.57 0.57 0.57 0-56
49.25 0.56 0.56 0.56 0.55 0.55
Strike 42.045 Last Trading Date = 31-May-2019 49.00 055 055 054 054 054
Conversion Ratio  16.91189 Expire 05-Jun-2019 4875 054 0.54 0.3 0.3 0.3
Date(Maturity 48,50 0.53 0.52 0.52 0.52 0.52
Date)
48.25 052 051 051 051 051
Moneyness 15.95% ITM outstanding (24- 261,300 48.00 0.50 050 0.50 050 050
Mar-2019) 4775 0.49 0.49 0.49 0.49 0.49
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Spot Gold 4 hours
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Sufi 22 d.a. 2019 Contracts Long Short Net YTD

Ao SPDR AavAsiiamsagsviag Institution 11358 12760 -1402 -2665

iisesiu 778.09 sin Foreign 4199 9653 -5454 11730
Local 17535 10679 6856 4006
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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 1096.7 10.0 142500 27574 255274 4767 3 1099.01 1098.92 1099.48 0.02% 1.75% -2.15 -2.31
S50J19 1094.2 9.9 6 0 201 -2 35 1100.29 1099.24  1105.83 0.38% 1.75% -4.65 -6.09
S50H19 1089.0 3.5 4 3 207 -4 66 1100.26 1098.27  1110.69 1.04% 1.75% -9.85 -11.26
S50M19 1092.7 9.8 38534 4685 65965 4600 94 1098.06 1095.23 111291 2.03% 1.75% -6.15 -5.36
S50U19 1088.3 10.1 3206 756 9325 79 186 1091.40 1085.80 1120.80 3.08% 1.75% -10.55 -3.10
S50719 1088.3 9.8 1363 592 3703 199 277 1086.42 1078.09 1130.21 3.24% 1.75% -10.55 1.88
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFJ19 19820 -70 69 -472 1389 -171 33 19814 19796 19908 6.34 1.75%
GFM19 19890 -60 48 3 410 -29 94 19872 19821 20139 18.48 1.75%
GFQ19 19940 -70 10 -42 68 -50 157 19931 19846 20378 8.73 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1314.00 -3.90 1938 -1779 4227 -469 3 1314.77
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH19 31.65 0.00 3 31.67 -0.01
USDJ19 31.66 -0.01 35 31.75 0.00
USDK19 31.63 0.01 66 31.83 -0.03
USDM19 31.60 -0.01 95 31.90 -0.06
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