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Contracts Long Short Net YTD
Institution 27128 22874 4254 -24681
Foreign 23025 30557 -7532 73358
Local 67382 64104 3278 -48677

an

+INANSIA

ALWAYS A STEP AHEAD

tinnA1n Head and shoulders

Tunrwss 60 uaii

26 .8, 62 dnasvusieifindunn Short

5i0uiuusalusou 6 Juvinans 7,532 deyeyn (1-25

1.8, 1Wiao Long andazan 61,275 daueayn)

@1 Basis a1 -3.68 30 anniunauniii -4.03

Am 91aNsIEIIY wu. I 1100-1102 am Aauaz

soushladnszann nasmway 60 w1t st ldsoaus

nanszeu 1105  easnn tinaaw Head  and

shoulders anunsaiathuunsnmawnsadusouil le

fiszéiu 1096 3@

nauns S50M19 (Short savindnls)

fio Short sfunu 1107-1114 aa ladtavinr s

April 29, 2019

7 1103 aallud? dudiindouassuusunisddunn

sotladi 1100/1097 aa Asainzauulsiu 1115

ANHRVIONL
duilitla Trading Short guvu 1110-1111 aalst
Yavinrn lsehedud 1107/1106 aaluud



%ﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

| -
H
=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 18.7 -18.7
80 / 1000 -75 18.7 -18.7
/ Aauns . Wait and See
60 1025 -50 18.7 -18.7
" / YIVURIAR : - 1050 -25 187  -187
=P/l
2 / fin lsgesavnanged : - 1075 . 18751817
/ N o 1100 25 18.7 6.3
0 w T T T T w T w 1 t‘l.l'l‘lr'l&l'lilﬂ'l‘i‘l/l'lﬂ'lul‘a' .-
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 18.7 313
20 8 i -
IREVU(HenNADNL) : 1150 75 18.7 56.3
-40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 80.60 -3.20 292 82.88 -2.28 1105.60 0.00 0.00% 1.00 13.15
c
.g S50M19C1050 57.50 -3.50 49 527 57.88 -0.38 1107.50 0.00 0.00% 1.00 18.68
8' S50M19C1075 35.60 -4.10 228 1700 32.88 2.72 1110.60 0.00 6.03% 0.90 28.12
3 S50M19C1100 17.60 -2.70 498 5,730 7.88 9.72 1117.60 0.01 6.91% 0.63 39.37
S50M19C1125 7.00 -1.50 621 6,145 0.00 7.00 1132.00 0.02 7.40% 0.33 51.73
S50M19P1025 1.30 0.20 186 3312 0.00 1.30 1023.70 -0.08 12.36% -0.05 -46.26
,5 S50M19P1050 3.00 0.60 429 4255 0.00 3.00 1047.00 -0.05 11.59% -0.12 -42.78
8‘ S50M19P1075 6.70 1.30 856 6,563 0.00 6.70 1068.30 -0.04 10.88% -0.23 -38.15
E S50M19P1100 13.80 240 466 4,713 0.00 13.80 1086.20 -0.02 10.17% -0.41 -32.91
S50M19P1125 27.10 3.10 194 2,092 17.12 9.98 1097.90 -0.01 10.16% -0.62 -25.53
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Swing Trading
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market open winifu lisiuane market call ine: @dw
Name RS24C1910A Implied Volatility 72.00% Underlying Bid* DW Bid Price(THB) *
29-Apr-2019 30-Apr-2019 02-May-2019 03-May-2019 07-May-2019
Underlying RS Delta 46.89% 19.80 069 068 068 067 066
Type Call Listing Date 22-Apr-2019 1970 067 0.67 067 066 065
19.60 0.66 0.66 0.65 0.65 0.64
Strike 23.380 Last Trading Date  31-Oct-2019 1950 065 065 064 064 063
Conversion Ratio  4.23000 Expire 05-Nov-2019 1940 064 0.64 063 0.63 062
Date(Maturity 19.30 0.63 0.63 0.62 0.62 061
Date)
19.20 0.62 0.62 061 061 0.60
Moneyness -17.02% OTM outstanding (28- 85,500 19.10 0.61 0.61 0.60 0.60 059
Apr-2019) 19.00 0.60 059 0.59 0.59 0.58
April 29, 2019 9 | Page
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50J19 1107.8 -4.2 1 -16 250 -1 0 1107.88 1107.88  1107.88 0.02% 1.75% -0.08 -0.08
S50K19 1106.8 -4.2 6 6 327 2 31 1109.17 1108.23 1114.11 0.38% 1.75% -1.08 -2.37
S50M19 1104.2 -4.7 107289 21552 316107 -1748 59 1109.15 1107.36  1118.55 1.04% 1.75% -3.68 -4.95
S50U19 1100.2 -4.5 8862 3449 19356 1170 151 1106.60 1102.01  1130.66 2.03% 1.75% -7.68 -6.40
S50719 1100.0 -4.7 888 432 6125 116 242 1098.11 1090.77  1136.67 3.08% 1.75% -7.88 1.89
S50H20 1097.1 -4.4 489 258 3134 235 333 1092.82 1082.71  1145.88 3.24% 1.75% -10.78 4.28
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ19 19500 10 129 32 658 -28 0 19481 19481 19481 18.99 1.75%
GFM19 19580 0 176 60 820 88 59 19536 19505 19701 43.88 1.75%
GFQ19 19650 30 55 -14 331 5 122 19595 19530 19937 55.04 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1287.40 3.70 9224 3355 15796 778 59 1289.14
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDJ19 31.86 0.00 0 31.88 -0.02
USDK19 31.99 -0.08 31 31.96 0.11
USDM19 32.00 -0.04 60 32.03 0.12
USDbuU19 31.94 -0.11 151 32.27 0.06
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