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Interest Value Premium Volatility Gearing
S50M18C1150 43.60 -7.50 59 735 26.61 16.99 1193.60 0.01 13.48% 18.47
c
-§ S50M18C1175 31.80 -3.50 353 2,608 1.61 30.19 1206.80 0.03 14.99% 19.90
8‘ S50M18C1200 22.40 -1.40 452 3,961 0.00 22.40 1222.40 0.04 15.89% 21.63
E S50M18C1225 13.80 -1.60 270 3,916 0.00 13.80 1238.80 0.05 15.65% 25.05
S50M18C1250 9.80 -0.20 622 8,952 0.00 9.80 1259.80 0.07 16.77% 25.83
S50M18P1150 20.30 1.20 272 2,816 0.00 20.30 1129.70 -0.04 17.02% -20.11
§ S50M18P1175 30.10 2.10 390 2,017 0.00 30.10 1144.90 -0.03 16.51% -18.11
3‘ S50M18P1200 44.00 4.40 62 1,210 23.39 20.61 1156.00 -0.02 16.60% -15.60
E S50M18P1225 62.00 7.00 20 329 48.39 13.61 1163.00 -0.01 17.41% -12.99
S50M18P1250 82.00 13.90 3 243 73.39 8.61 1168.00 -0.01 18.19% -10.97
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B Top Most Active

PTT EXPLORATION AND PRODUCTION daily IRPC PLC 4 hours
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Swing Trading
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”””””””” market oper;ﬂt:;:ﬁﬁu vlzjﬂmhqq?narke? call Line: @dW24
Name SGP24C1808A Implied Volatility 48.00% Underlying Bid* DW Bid Price(THB) *
26-Apr-2018  27-Apr-2018  30-Apr-2018  02-May-2018  03-May-2018
Underlying SGP Delta 30.68% 30.75 023 023 023 022 022
Type Call Listing Date 30-Jan-2018 30.50 022 022 021 02 02
30.25 0.21 021 020 020 020
Strike 36.102 Last Trading Date  31-Aug-2018 30,00 0.0 0.0 019 019 019
Conversion Ratio  7.57174 Expire 06-Sep-2018 29.75 0.19 0.19 0.18 0.18 0.18
Date(Maturity 29.50 0.18 0.18 0.17 0.17 0.17
Date)
29.25 017 0.17 0.16 0.16 0.16
Moneyness -21.35% OTM outstanding (25- 43,564,000 29.00 0.16 0:16 0:15 0:15 0:15
Apr-2018) 28.75 0.15 0.15 0.15 0.14 0.14
April 26, 2018 9 | Page
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 UTP 11.80 +7.27 11.50/11 12.30/12.80 Uptrend All time high
2 AMANAH 1.83 +5.78 1.78/1.70 1.90/2 Sideway Up #lushsuuuu Rounding Bottom
3 CPF 24.30 +2.97 24/23.40 24.50/25 Sideway faaiu 24.50 U Aeaseniwsznanaluunle
4 BCH 17.90 +2.29 17.60/17.20 18.10/18.50 Uptrend Tumusulagsiuudeunss
5 CBG 56.50 +2.26 55.75/54.50 59.50/60 Sideway Technical rebound
5 TOP MAINBROAD LOSER

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

1 SPPT 5.90 -7.81 5.65/5.40 6.15/6.60 Uptrend WAMUsugIU

2 PK 5.50 -5.98 5.30/5 5.70/5.85 Sideway Up wneliasnan 5.30 U

3 BWG 1.35 -5.59 1.32/1.26 1.40/1.44 Downtrend wam Low 1iu Mavgausiassio

4 BEC 11.10 -4.31 10.70/10.10  11.60/12 Downtrend flonmaasuaz Low 16t 10.10 uwm
5 HUMAN 11.90 -4.03 11.60/11 12.40/13 Uptrend Pullback &usq aweilsiide

nangmnlsznaunsidan Top Gainer uaz Top Loser
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WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL (EOD)) x dally:
it
' *+ Vs Y T+ T' H ,ll"# T %sw.on
IJ' / : J Estmn
I*' : r‘ 5900
;12\;|'w3’2m2‘im':"c8131608 10 12 17 19 23 25 29 Feb05 07 09 13 15 20 22 26 Mar05 07 09 13 15 19 21 23 27 Apr04 06 10 12 16 18 20 24 26“|'mnw\
Level 1 Level 2
Support 67.50 67.10
Resistance 68.50 69.00
laisinuuuduii 69 aoaansilusauii 2
seiNuAUUSUsITuNEnilos w1 EIA  amspaudilavadion

iusanuAnduaniinIsziAIeATTal 1T Awvamnaiiagdiseis

asulaigdlinussiu 69 noaans

Shipping Index daily

- ©1,700.00
£1,600.00
£1,500.00

~ - 1,400.00
T ' 376,00

- N - 1300.00
- - - £1.200.00
_ - 110000

£1,000.00

17 071113151921'180408 1012 1618222426 Feb 0608 121416202226 Mar 0608 121416202226 Apr U6 10 12 16 18 20 24 26 -

1 2018 Biems AFE (Thatand] Limied T

Level 1 Level 2
Support 1330 1300
Resistance 1400 1420

Tadunrdrusziansawny

sufiA1sznudeUsuiidusnisud Induuasundni 1400  aud?
Uszfiuind lomaianAanswnshasunfiou nszsavadudadsunn

Auly

April 26, 2018

11 | Page



A" Chart Insight _,

ANKRANAIGD

TIANNDIAIUSUIANAY ADAAFDIAUATNRANTIS

'
a

Tonaanadsioliloy 1RoasuINAADULUISUNEA
U 1310 moaans AuAIRUADAANSHIASRDIAN

dusnfioduilifuilasvaviinasusiaviosd

anuziinsrarau GFJ18

« saifla Long fiusnas 1310 aeaand Sihwanuyin
flsi 1335 / 1350 moaas dauiavuiiionan
1300 3@

25 wm.e. 2018
nosvu SPDR 1innsfionsadvasen
5.31 diugszeiv 871.20 ¢in

’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

Spot Gold

daily

‘ - 1,360.00
1,350.00
1,340.00
; 1,330.00
1222 15

£1:310.00

1,300.00
1,290.00
; 1,280.00
; 1.270.00
1,260.00

$1,250.00

:1,240.00

"7 1519212628'18040810121618222426 Feb 06 0812 14 162022 26 Mar 06 08 12 14 16 20 22 26

© 2018 Bisnews AFE (Thaiand) Limited

1316

Contracts
Institution
Foreign

Local

(TS
1310

Long
5897
3643
6617

Short
6075
2304
7778

Apr 0509111317192325 27-\

w bisnews com

(11787 g}T!
1330 1340
Net YTD
-178 -8822
1339 22590
-1161 -13768

April 26, 2018

12 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
B USD Futures
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SET50 Index Futures

Theoretical

q Vol. Days to Div. Fund o Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50J18 1177.0 -16.7 47 38 97 -5 1 1176.65 1176.63  1176.83 0.00 0.02 0.39 0.35
S50K18 1175.5 -16.7 12 -10 122 -3 34 1178.24 1177.42  1184.27 0.00 0.02 -1.11 -2.74
S50M18 1176.3 -7.0 147496 -31558 269031 3946 63 1175.96 1174.44  1187.13 0.02 0.02 -0.31 0.34
S50U18 1172.5 -7.0 9334 -5143 15751 -1007 154 1165.79 1162.06  1193.09 0.04 0.02 -4.11 6.71
S50718 1175.6 -7.3 1779 -94 4774 39 245 1142.57 1136.65 1186.01 0.06 0.02 -1.01 33.03
S50H19 1173.8 -6.7 587 -789 2293 297 336 1097.87 1089.74  1157.44 0.09 0.02 -2.81 75.93
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFJ18 19870 10 1961 -594 12163 -3820 1 19835 19835 19838 34.65 0.02
GFM18 19920 20 4150 -2404 28024 -705 63 19886 19860 20074 34.11 0.02
GFQ18 19960 20 1472 -371 11132 229 126 19937 19886 20314 22.76 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uUSDJ18 31.51 0.04 1 31.54 -0.02
USDK18 31.53 0.10 34 31.62 0.00
USDM18 31.50 0.11 63 31.69 -0.04
USDuU18 31.44 0.16 154 31.92 -0.09
April 26, 2018 14 | Page
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