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. SET50 Long
) 77 o I Cost Profit/L
p/|_ S50H19C1075 Auuin - Wait and See - S50H19c1050  <°8 rofit/Loss
100 975 -100 18.7 -18.7
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
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2 / A lsgaaenangus : - 1075 0 187 -18.7
/ N o 1100 25 18.7 6.3
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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 18.7 813
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50H19C1050 39.00 3.50 37 1088 3847 0.53 1089.00 0.00 8.51% 0.98 27.35
=
-§ S50H19C1075 15.50 3.30 250 1993 13.47 2.03 1090.50 0.00 6.70% 0.81 57.22
8' S50H19C1100 3.40 0.00 863 3,697 0.00 340 1103.40 0.01 7.95% 0.29 91.66
3 S50H19C1125 0.40 -0.30 257 6,035 0.00 0.40 1125.40 0.03 8.45% 0.05 126.50
S50H19C1150 0.10 0.00 6 3,736 0.00 0.10 1150.10 0.06 10.17% 0.01 123.30
S50H19P1050 0.70 -0.60 382 4693 0.00 0.70 1049.30 -0.04 11.37% -0.06 -96.16
.5 S50H19P1075 2.50 -2.00 351 3,324 0.00 2.50 1072.50 -0.01 8.04% -0.23 -98.78
8‘ S50H19P1100 15.00 -5.90 186 2,709 11.53 347 1085.00 0.00 8.59% -0.70 -50.69
E S50H19P1125 37.00 -9.20 19 1,609 36.53 0.47 1088.00 0.00 10.30% -0.92 -26.92
S50H19P1150 62.00 -7.50 3 364 61.53 047 1088.00 0.00 15.04% -0.94 -16.45
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Transportation & Logistics
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Swing Trading

PTG ENERGY PUBLIC COMPANY LIMITED
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COM7: COM724C1906A

COM?7 PUBLIC COMPANY LIMITED daily_ LSy 137 | ﬁ’-\u
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Name COM724C1906A Implied Volatility  53.00% Underlying Bid* DW Bid Price(THB) *
27-Mar-2019  28-Mar-2019  29-Mar-2019  01-Apr-2019  02-Apr-2019
1 [o)
Underlying CoM7 Delta 58.11% 1810 073 073 073 072 071
Type Call Listing Date 15-Jan-2019 18.00 071 071 071 0.70 069
17.90 0.70 069 0.69 068 067
Strike 17.500 Last Trading Date  28-Jun-2019 1780 068 067 067 066 066
Conversion Ratio  3.10000 Expire 03-Jul-2019 1770 066 065 065 064 064
Date(Maturity 17.60 0.64 0.64 0.63 0.62 0.62
Date)
17.50 062 062 061 0.60 0.60
Moneyness 1.14% ITM outstanding (26- 400,000 17.40 0.60 0.60 0.60 058 058
Mar-2019) 17.30 0.58 0.58 0.58 057 0.56
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Crude Oil (WTI) Newscastle Coal

TVCUSOIL 10 53,57 ¥ -0.13(-0.22%) 0:59.57 H:59.99 L:S5.82 G597 (Newecastle Coal (EOD)) daily
CFDs on W Crude 08, 10, TWC :
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’ Gold Futures

Spot Gold 4 hours
- 1,340.000

- 1,330.000

i ¢ 1,320.000
I 1317 230

L

-1,310.000
—51,300.000
£ 1,290.000
21,280.000
7 100.0000,
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1314 1310 1320 1324
Contracts Long Short Net YTD
Institution 4904 4391 513 -1673
Foreign 6203 3415 2788 6431
Local 7800 11101 -3301 2463
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2 . Thai Baht Spot Rat 4h
virnna Sideway Tunsou 31.50 — 31.80 A Bat Spat Fele
uIn/naaansindiontiia {12000
WonuilawvamaiinwosrRuunuder g -31.900
lsinunsauniar vuaianig as sweiv 31.50 un/ MM 31,800
noaals vin TifianwesAduumssliivdouutas ‘ TM x l‘ Y ~ 131,700
o a e o . ‘ R £31.650
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o WosHmInuu: Wait and See W 31400
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel. O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50H19 1087.7 5.6 192224 -22245 180604 -53265 1 1088.52 1088.49 1088.68 0.02% 1.75% -0.77 -0.82
S50J19 1082.7 4.7 16 -103 217 -14 33 1089.82 1088.83 1094.98 0.38% 1.75% -5.77 -7.12
S50H19 1085.5 5.5 8 5 203 -5 64 1089.83 1087.92 1099.84 1.04% 1.75% -2.97 -4.33
S50M19 1081.6 3.8 182255 55665 182509 85758 92 1087.70 1084.96  1102.11 2.03% 1.75% -6.87 -6.10
S50U19 1078.4 4.5 4759 -1234 10800 1018 184 1081.17 1075.69  1109.98 3.08% 1.75% -10.07 -2.77
S50719 1077.8 3.6 1074 -705 4384 227 275 1076.25 1068.05 1119.31 3.24% 1.75% -10.67 1.55

Gold Futures

Series Settle  Change Cor:ltcr,;cts Ch\;?ﬂnlge ol Ch:r:ge I)D:l)':::g/ Theoretical The:::vt:al Upper PI;?:::::Tt/ Risk Free Rate
GFJ19 19840 10 46 -134 1301 -104 31 19851 19834 19939 -10.56 1.75%
GFM19 19900 10 16 -2 385 18 92 19909 19859 20171 -8.53 1.75%
GFQ19 19960 20 10 0 70 12 155 19968 19884 20410 -8.40 1.75%

Gold Online Futures

Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1315.70 -1.50 1522 -439 3729 9 1 1317.26
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH19 31.61 0.01 1 31.66 -0.05
USDJ19 31.61 0.06 33 31.74 -0.05
USDK19 31.58 0.06 64 31.82 -0.08
USDM19 31.53 0.03 93 31.89 -0.13
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