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ALWAYS A STEP AHEAD
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B® SET50 Index Futures
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P/L S50H18P1200 fuuzin - Wait and See - S50H18p1150  <°5 rofit/Loss
100 1100 100 17.1 82.9
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Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even t fn mplote.d ec?we
Interest Value Premium Volatility Gearing
S50H18C1150 39.80 8.80 105 3912 37.86 1.94 1189.80 0.00 29.99% 26.46
c
-§ S50H18C1175 15.70 4.80 302 5612 12.86 2.84 1190.70 0.00 17.47% 5743
o°' S50H18C1200 240 040 419 5216 0.00 240 1202.40 0.01 15.69% 119.85
3 S50H18C1225 0.30 -0.30 88 4,020 0.00 0.30 1225.30 0.03 18.86% 147.35
S50H18C1250 0.10 0.00 90 1,817 0.00 0.10 1250.10 0.05 24.44% 132.51
S50H18P1150 0.50 -0.60 448 4,436 0.00 0.50 1149.50 -0.03 21.96% -119.23
§ S50H18P1175 1.60 -4.50 1,005 3,936 0.00 1.60 1173.40 -0.01 14.00% -142.02
3‘ S50H18P1200 13.30 -10.10 357 3,165 12.14 1.16 1186.70 0.00 12.20% -72.93
é S50H18P1225 36.10 -10.30 17 2145 37.14 -1.04 1188.90 0.00 0.00% -32.11
S50H18P1250 62.30 -6.10 236 62.14 0.16 1187.70 0.00 28.86% -18.56
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B Top Most Active
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Momentum Trading
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DW

GPSC : GPSC24C1807A

GLOBAL POWER SYNERGY PLC daily l,lu-a“g’u llu-) ﬁ’-‘u
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Name GPSC24C1807A Implied Volatility 48.00% Underlying Bid* DW Bid Price(THB) *
27-Mar-2018  28-Mar-2018  29-Mar-2018  30-Mar-2018  02-Apr-2018
Underlying GPSC Delta 52.23% 7775 0.99 0.99 0.98 0.98 097
Type Call Listing Date 10-Nov-2017 ey U uEr o e D
77.25 0.96 0.96 0.95 0.95 093
Strike 79.435 Last Trading Date  31-Jul-2018 700 095 0.94 0.94 093 0.92
Conversion Ratio  8.40054 Expire 06-Aug-2018 76.75 0.93 0.93 0.92 0.92 0-90
Date(Maturity 76.50 091 091 091 0.90 0.89
Date)
76.25 0.90 0.89 0.89 0.89 087
Moneyness -3.50% OTM outstanding (26- 256,700 76.00 088 Uss 0,87 0,87 0.85
Mar-2018) 75.75 0.87 0.86 0.86 0.86 0.84
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 CMAN 4.56 +8.06 4.50/4.42 4.64/4.72 Sideway Up fashduimndnaeniin

2 TVO 35.25 +6.02 34.50/33.50  36.50/38 Uptrend Aushdusdomuuunliunan

3 KTC 293 +5.40 287/280 297/310 Uptrend Aaldifumsduvin High Tnai

4 WORK 66.25 +5.16 63/60 68/71.50 Sideway AnsnasLnzuusuddsy 60 un

5 ASAP 10.80 +4.85 10.50/10 11.30/11.80 Uptrend unlssialunsauanumasn Ascending triangle

5 TOP MAINBROAD LOSER

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

1 WP 9.70 -8.49 9.40/9 10/10.50 Sideway Up wnliiulesuiseaduuin

2 AYUD 45.75 -5.67 45.75/42.25 48/49.25 Sideway wWnshwilouuwsu 45.75 uwm

3 TU 18.90 -3.57 18.60/17.90 19.20/20 Downtrend flomadousamaaouuuisu 17.90 v
4 VNG 9.45 -3.57 9.30/9 9.65/9.90 Downtrend w Low Tusisiarilas

5 MAKRO 53 -3.20 51.75/50  54.50/56.25 Uptrend dosluunnlinendu

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

** fasnnulunaniidrulnaifuiuiiumnuusinineais tnamumsiganussinss faluniey **
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g COMMODITY MARKET

WTI Oi

& Crude Oil (WTI), 1D, FXCM 05462 H35.19 L5387 C54.25 (US Comex Copper (EOD)) daily
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WulylsvinTuviafiswAssduounisndusdh daiuszozduisiilomaiaz Downside maoay filomaasmagauuuwsudalui 2.92 aoaans
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’ Gold Futures
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3.24 ¢iu gsz6iu 847.30 6ins Foreign 8197 3387 4810 1116
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B USD Futures

il Positive Divergence Tu RSI Thai Baht Spot Rate dally
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. " 32500
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- 32000
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31500

Auuzinszazdu USDM18 !
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C "1,::, - t Change Ol Change DD aly‘s; to Yl?“ﬁcl I:{u':d Basis II;I:emtu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50H18 1189.2 10.2 122509 -10529 247250 -20873 3 1188.00 1187.92  1188.53 0.00 0.02 1.34 1.20
S50J18 1187.8 10.2 1 -14 63 3 31 1189.36 1188.61  1194.91 0.00 0.02 -0.06 -1.56
S50K18 1186.2 10.2 1 1 32 1 64 1187.19 1185.63  1198.65 0.02 0.02 -1.66 -0.99
S50M18 1184.7 10.8 99272 50204 135862 49516 93 1181.26 1178.99 1197.91 0.04 0.02 -3.16 3.44
S50U18 1180.0 9.7 1775 -1194 9268 116 184 1162.05 1157.56  1194.99 0.06 0.02 -7.86 17.95
S50218 1181.8 10.1 302 -487 2668 40 275 1122.80 1116.08  1172.02 0.09 0.02 -6.06 59.00
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 19970 60 6025 -7658 35750 -7358 31 20031 20018 20124 -61.01 0.02
GFM18 20000 50 4506 303 19624 1860 93 20082 20044 20362 -81.98 0.02
GFQ18 20040 50 1022 -272 4701 305 156 20134 20070 20604 -93.77 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDH18 31.11 -0.09 2 31.12 0.00
USDJ18 31.13 -0.06 31 31.19 0.02
USDK18 31.15 -0.05 64 31.27 0.04
USDM18 31.06 -0.10 93 31.34 -0.05
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ALWAYS A STEP AHEAD
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