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S$50Z18C1100 73.50 470 8 274 61.24 12.26 1173.50 0.01 14.76% 0.79 12.53
c
-§ S50Z18C1125 53.90 340 110 1,195 36.24 17.66 1178.90 0.02 13.93% 0.70 15.13
8' S$50Z18C1150 37.20 1.30 268 2,805 11.24 25.96 1187.20 0.02 13.33% 0.58 18.25
3 S50Z18C1175 25.00 1.20 397 2,852 0.00 25.00 1200.00 0.03 13.37% 045 21.07
S$50Z18C1200 15.80 0.80 405 3,304 0.00 15.80 1215.80 0.05 13.33% 0.33 24.23
S50Z18P1100 9.10 -0.60 867 2,532 0.00 9.10 1090.90 -0.06 14.13% -0.20 -25.23
.5 S50Z18P1125 14.70 -1.20 282 3,301 0.00 14.70 1110.30 -0.04 13.56% -0.29 -23.19
8‘ S50Z18P1150 23.60 -1.50 73 1,526 0.00 23.60 1126.40 -0.03 13.32% -042 -20.45
E S50Z18P1175 36.00 -3.10 193 763 13.76 22.24 1139.00 -0.02 13.22% -0.55 -17.65
S50Z18P1200 53.30 -4.10 26 316 38.76 14.54 1146.70 -0.01 13.94% -0.66 -14.43
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Momentum Trading
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COM7 PUBLIC COMPANY LIMITED
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Name WHAU24C1902A Implied Volatility 52.00% Underlying Bid* DW Bid Price(THB) *
02-Oct-2018  03-Oct-2018  04-Oct-2018  05-Oct-2018  08-Oct-2018
Underlying WHAUP Delta 4337% 670 043 043 043 042 042
Type Call Listing Date 21-Aug-2018 665 042 041 041 041 040
6.60 040 040 040 039 039
Strike 7.350 Last Trading Date = 28-Feb-2019 655 039 038 038 038 037
Conversion Ratio  1.55000 Expire 05-Mar-2019 6.0 037 0.37 037 037 036
Date(Maturity 6.45 036 0.36 035 035 035
Date)
6.40 034 034 034 034 033
Moneyness -13.08% OTM Implied Volatility 52.00% 635 033 033 033 033 032
6.30 032 032 031 031 031
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

PClose

%Change

Support

Resistance

Trend (1 Week)

Technical View

1 STPI 5.85 10.38 5.65/5.50 6.05/6.25 Uptrend Breakaway Gap filomausushdusioiilo
2 S 3.86 6.63 3.74/3.66 3.96/4.06 Sideway Up uzansaumsunds Bull flag Usafiuvsushdusio
3 JWD 8.20 6.49 8.10/7.85 8.45/8.60 Sideway Up fumilouurditu 8.10 16 Upside I
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5 TOP MAINBROAD LOSER
m PClose %Change Support Resistance Trend (1 Week) Technical View
1 NINE 2.52 -19.23 2.44/2.30 2.66/2.78 Sideway \Aauviaisu Big Black Candle 18u3assio
2 BCH 19.60 -5.77 19.30/19.00  20.00/20.30  Sideway Up vinshluuwliiuendu
3 CHG 2.70 -4.93 2.66/2.60 2.74/2.80 Sideway Up vinshluuwnliuondu
4 OCEAN 2.32 -4.13 2.24/2.16 2.42/2.50 Sideway Up doshluuuwliinendu
5 EPG 8.45 -3.98 8.25/8.10 8.65/8.80 Sideway Down Ealehiifal b blaloplitipN

nunanlsznaunsidon Top Gainer ua: Top Loser
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’ Gold Futures

o i o a = Spot Gold 4 hours
AN DNATNUNHINAFDUUUINUUFTIIAL £ 225,00
1190 - 1193 moaans 9nASY 122000
1,215.00

ifoAufiniunsiaIvasdlIasiosnind

aamsal lassiamasdn ki ldvinansgalna 1516 :1,210.00

o v ¢ '+ I“ *' W " Hm 1 1,205.00
o - o * 7 3 -
U‘swmmmmmmusnm 1190 — 1193 moaang asiy f "l J | +~i " :
viauldsiog ilesanniunseu Sideway woens F' ‘ K MP--"M-MWIA 120000

o o ' 1Y) ]l g i
araurnaidlusounounin N NY““' MT ik i L_J“ M 1,195.00
'* " : ; ‘ ! ﬂl \ﬁ*' E1,190.908
_T M +‘ W " 1,185.00
Anuziinszarau GFV18 ' £ 1.180.00
1,175.00
e dunu Short 7 1193 avaans Ldsavranud sl {4 17000
wadi 1190 noaans 21,165.00
° Wairm'jjxil,l,ua'i Wait and See Aug 21 22 23 24 25 28 29 30 31Sep 04 05 06 07 08 11 12 13 14 15 18 19 20 21 22 25 26 27 28 Oct 02 03 \
© 2018 Bisnews AFE (Thaiand) Limited www bisnews com
HUISY U
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Contracts Long Short Net YTD
Suit 1 o0, 2018 Institution 8372 9000 -628 -10682
nasn SPDR anmsfionsasnasrag Foreign 4219 1868 2351 -20577
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Market Summary & Theoretical Price
SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1l:: tcts Change ol Change DD:l{;:; Theoretical Lower  Upper Yield i Basis ';';::':;:::
S50Vv18 1162.6 4.7 15 -26 1413 1 28 1162.17 1161.50 1167.07 0.00 1.50% 1.36 0.43
S50X18 1164.0 55 7 -242 738 4 58 1162.83 1161.44  1172.98 0.01 1.50% 2.76 1.17
S50718 1164.2 4.7 75794 -23289 289772 1864 86 1163.54 1161.49 1178.59 0.01 1.50% 2.96 0.66
S50H19 1161.7 4.7 3554 -1452 11105 37 177 1165.35 1161.13  1196.32 0.01 1.50% 0.46 -3.65
S50M19 1157.8 4.6 1484 62 6222 -419 268 1158.94 1152.54  1205.83 0.02 1.50% -3.44 -1.14
S50U19 1154.3 4.3 365 -20 726 83 360 1147.95 1139.36  1210.95 0.03 1.50% -6.94 6.35

Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;::::::t/ Risk Free Rate
Theoretical Lower Upper
GFV18 18190 -20 47 -289 1879 -173 28 18288 18277 18365 -97.72 1.50%
GFZ18 18240 -20 20 -146 2309 -160 86 18331 18299 18568 -91.26 1.50%
GFG19 18280 -20 1 -7 97 -3 148 18378 18322 18785 -97.80 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 32.22 -0.06 28 32.36 -0.07
USDX18 32.19 -0.10 58 32.44 -0.10
USDz18 32.18 -0.07 86 32.51 -0.11
USDH19 32.06 -0.11 177 32.75 -0.23
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