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B® SET50 Index Futures
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S$50Z18C1100 22.50 7.80 947 2,271 0.00 22.50 1122.50 0.04 16.24% 043 20.86
c
-§ S50Z18C1125 14.40 4.60 971 2,741 0.00 14.40 1139.40 0.05 16.54% 0.31 23.46
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S$50218C1200 3.50 0.50 826 5,691 0.00 3.50 1203.50 0.11 17.99% 0.10 29.46
S50Z18P1100 36.00 -10.20 934 2,961 16.50 19.50 1064.00 -0.02 15.48% -0.57 -17.20
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S50Z18P1200 119.70 -12.80 1 305 116.50 3.20 1080.30 0.00 19.92% -0.88 -7.97
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Momentum Trading

THE SIAM COMMERCIAL BANK PUBLIC COMPANY daily
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AMATA : AMAT24C1811A

AMATA CORPORATION PUBLIC COMPANY LIMITED daily (TR EIT] BUNAL
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Name AMAT24C1811A Implied Volatility 65.00% Underlying Bid* DW Bid Price(THB) *
26-Oct-2018  29-Oct-2018  30-Oct-2018  31-Oct-2018  01-Nov-2018
Underlying AMATA Delta 24.20% 23.20 018 016 015 015 014
Type Call Listing Date 10-May-2018 23.10 .17 0.15 015 0.14 0.14
23.00 0.16 0.15 0.14 0.14 013
Strike 26.864 Last Trading Date  30-Nov-2018 2290 016 014 014 013 012
Conversion Ratio  3.94493 Expire 06-Dec-2018 2280 015 0.13 013 0.12 0.12
Date(Maturity 22.70 0.14 0.13 0.12 0.12 0.1
Date)
2260 0.14 0.12 0.12 0.1 0.1
Moneyness -15.13% OTM outstanding (25- 1,600 22.50 0.13 012 0.11 0.11 0.10
Oct-2018) 22.40 0.13 0.11 0.11 0.10 0.10
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

Trend (1 Week)
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Technical View

m PClose %Change Support Resistance
1 ASIAN 7.10 12.70 6.90/6.70 7.35/7.50
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Trend (1 Week)

Technical View
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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
S50v18 1088.0 18.2 299 245 766 -41 4 1083.62 1083.53 1084.28 0.00 1.50% 4.50 4.38
S50X18 1087.2 19.2 40 -6 670 7 34 1084.37 1083.61 1089.92 0.01 1.50% 3.70 2.83
S50218 1085.4 17.0 301630 95928 258778  -29884 62 1085.05 1083.67 1095.17 0.01 1.50% 1.90 0.35
S50H19 1083.4 16.6 22590 6486 20249 -1187 153 1086.82 1083.41  1111.80 0.01 1.50% -0.10 -3.42
S50M19 1079.3 16.5 6301 2065 7869 -348 244 1081.54 1076.11  1121.38 0.02 1.50% -4.20 -2.24
S50U19 1075.6 16.1 1749 854 3494 388 336 1071.93 1064.45 1126.79 0.03 1.50% -7.90 3.67
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change [? alys to PI;?mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFV18 19270 20 98 65 1146 -23 4 19303 19301 19314 -32.64 1.50%
GFZ18 19350 40 125 3 2447 22 62 19349 19324 19529 1.36 1.50%
GFG19 19390 20 74 73 434 31 124 19398 19349 19758 -7.82 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 32.93 0.06 4 33.00 -0.06
USDX18 32.91 0.06 34 33.08 -0.08
USDz18 32.82 -0.02 62 33.15 -0.17
USDH19 32.70 -0.01 153 33.39 -0.29
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