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Interest Value Premium Volatility Gearing
S50H18C1150 31.00 -3.70 23 3,967 31.86 -0.86 1181.00 0.00 0.00% 36.88
c
-§ S50H18C1175 10.90 -1.50 542 5,808 6.86 4.04 1185.90 0.00 13.82% 71.89
8’ S50H18C1200 2.00 -0.50 540 5,322 0.00 2.00 1202.00 0.02 15.99% 110.02
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E S50H18P1225 46.40 4.10 88 2146 43.14 3.26 1178.60 0.00 33.71% -21.39
S50H18P1250 68.40 0.30 236 68.14 0.26 1181.60 0.00 28.90% -16.70
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Momentum Trading
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WORK : WORK24C1805A
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Name WORK24C1805A Implied Volatility 62.00% Underlying Bid* DW Bid Price(THB) *
23-Mar-2018  26-Mar-2018  27-Mar-2018  28-Mar-2018  29-Mar-2018
Underlying WORK Delta 2.95% 63.75 0.02 0.02 0.02 001 001
Type Call Listing Date 08-Sep-2017 63.50 002 002 001 001 001
63.25 0.02 0.01 001 001 001
Strike 107.460 Last Trading Date  31-May-2018 £3.00 001 001 001 001 001
Conversion Ratio 1233654 Expire 06-Jun-2018 62.75 001 001 0.0 001 0.0
Date(Maturity 62.50 0.01 0.01 0.01 0.01 0.01
Date)
62.25 001 0.01 001 001 001
Moneyness -71.25% OTM outstanding (25- 195,000 62.00 0.01 0.01 0.01 0.01 0:01
Mar-2018) 61.75 0.01 0.01 0.01 0.01 0.01
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 WP 10.60 +7.61 10.40/10  10.90/11.40 Uptrend Taumugunsduseindaunss

2 BWG 1.52 +2.70 1.48/1.45 1.57/1.60 Uptrend wineuuushu 1.57 vmldwanamwlnaduun
3 KTC 278 +2.58 274/266 288/300 Uptrend Aushdusdomuuuiliaign

4 WORK 63 +2.44 61.50/60 65/68 Sideway Buiiuusedonduiiuuisu 60 uwm

5 BDMS 22.80 +2.24 22.50/22.10 23.20/23.50 Uptrend wndssdusiomna Uptrend channel

5 TOP MAINBROAD LOSER

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

1 PSL 11.90 -7.03 11.50/11.20 12.20/12.50 Sideway Down 57Avin Lower Low usaunnsh
2 TKS 10.60 -6.19 10.50/10.10  10.90/11.10 Sideway Sideway unissinoonsugng

3 AYUD 45.75 -5.67 45.75/44 47/48 Sideway WAZIUDONENUDY

4 MBK 21.40 -4.46 21.90/19.90 22/22.50 Sideway Up wam 22 U [whgsauning

5 HUMAN 10.10 -3.81 9.80/9.20 10.50/11 Downtrend Ususdhassioiosmnguln

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BEL (EOD))

g"' Chart Insight

Shipping Index daily
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’ Gold Futures
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Spot Gold
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B USD Futures

SUISECCERSTEIREEIEEN | Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

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
S50H18 1179.0 -3.0 133038 1525 268123  -10366 4 1182.04 1181.94  1182.75 0.00 0.02 -2.86 -3.04
S50J18 1177.6 -3.0 25 23 60 7 32 1183.40 1182.63  1189.10 0.00 0.02 -4.26 -5.80
S50K18 1176.0 -3.1 0 -2 31 0 65 1181.19 1179.61  1192.76 0.02 0.02 -5.86 -5.19
S50M18 1173.9 -2.9 49068 5314 86346 11769 94 1175.22 1172.94  1191.97 0.04 0.02 -7.96 -1.32
S50U18 1170.3 -4.0 2969 -68 9152 399 185 1156.04 115155 1188.99 0.06 0.02 -11.56 14.26
S50718 1171.7 -5.9 789 382 2628 144 276 1116.89 1110.19 1166.04 0.09 0.02 -10.16 54.81
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change II; alys to PI;(:.\mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFJ18 19910 160 13683 10944 43108 4944 32 19968 19955 20064 -57.63 0.02
GFM18 19950 160 4203 3108 17764 2188 94 20018 19980 20301 -68.44 0.02
GFQ18 19990 160 1294 782 4396 -23 157 20070 20006 20542 -80.07 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDH18 31.20 -0.04 3 31.17 0.04
USDJ18 31.19 0.01 32 31.24 0.03
USDK18 31.20 0.06 65 31.32 0.04
USDM18 31.16 0.00 94 31.39 0.00
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ALWAYS A STEP AHEAD
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