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Price Change Vol. Open Intrinsic Time Value Break Even All-En- Impl.L e.d Effec?we
Interest Value Premium Volatility Gearing
S50M18C1150 46.00 2.00 96 799 27.59 18.41 1196.00 0.02 15.01% 17.34
c
-§ S50M18C1175 31.00 1.10 210 2,661 2.59 28.41 1206.00 0.02 14.83% 20.62
8‘ S50M18C1200 20.90 0.00 285 4,093 0.00 20.90 1220.90 0.04 15.42% 23.03
E S50M18C1225 14.50 1.50 196 3,875 0.00 14.50 1239.50 0.05 16.45% 24.44
S50M18C1250 9.10 -0.40 396 9,642 0.00 9.10 1259.10 0.07 16.70% 27.00
S50M18P1150 19.00 -2.30 298 3,014 0.00 19.00 1131.00 -0.04 16.99% -21.03
§ S50M18P1175 28.00 -3.00 182 2,062 0.00 28.00 1147.00 -0.03 16.14% -19.28
3‘ S50M18P1200 41.20 -6.60 33 1,210 22.41 18.79 1158.80 -0.02 15.88% -16.80
E S50M18P1225 60.00 -2.70 3 332 4741 12.59 1165.00 -0.01 17.11% -13.56
S50M18P1250 81.00 -3.10 2 245 72.41 8.59 1169.00 -0.01 18.51% -11.13
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P> SECTOR OUTLOOK
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Momentum Trading
support 207 ADVANCED INFO SERVICE PUBLIC COMPANY
Resistance 213
Stop loss 205

adrunzinszazd (BUY)

saUszpasa widsulnlad laoidiu

ADVANC

nsUsuddusioilaainiiodu Uptrend

line TasanwndnArdedunnasy I
Whuanowuwishu High s 213 v l P
T”*’ T £186.00
12“7”2‘6‘%5[;58:575?9 11 15 1'7/;‘:; 23 25 29 Feb05 07 09 13 15 19 21 23 27 Mar06 08 12 14 16 20 22 26 28 Apr04 09 11 17 19 23 25 27 \
support 29 50 SIAMGAS AND PETROCHEMICALS daily
Resistance 31.75/32.75
Stop loss 28.00
ol Auuzinszazdu (BUY)
wn ANRANTUTuUIN BaITIANAINNSA m " :
. LIV O
Breakout @aanannguuuu Symmetrical Lrl I ! 2400
23.00
Triangle laTuguamviiinuan fhmang ‘ '!i+++L Jﬂrlhlﬂ lhu 22.00
usnoginsuaaau High ind 3275 T | mi;‘ﬁ* ' 21.00
i 20.00]

U

e DiEnewS Gom

April 30, 2018



A" Chart Insight _, 4

Swing Trading
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Lo Ll e —— market open L;:mfu Tiiswme mark;‘ call Llne' @dW24
Name ROBI24C1805A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
30-Apr-2018  02-May-2018  03-May-2018  04-May-2018  07-May-2018
Underlying ROBINS Delta 7.05% 66.25 0.0 0.04 003 003 0.02
Type Call Listing Date 27-Sep-2017 66.00 004 003 003 003 002
65.75 0.04 0.03 0.03 0.03 0.02
Strike 80.035 Last Trading Date  31-May-2018 6550 0.04 0.03 003 003 002
Conversion Ratio  7.75074 Expire 06-Jun-2018 65.25 0.03 0.03 0.03 0.02 0.02
Date(Maturity 65.00 0.03 0.03 0.02 0.02 0.02
Date)
64.75 0.03 0.02 0.02 0.02 001
Moneyness -22.66% OTM outstanding (29- 1,424,500 64.50 0.03 0.02 0.02 0.02 0.01
Apr-2018) 64.25 0.02 0.02 0.02 0.02 0.01
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TOP GAINER AND LOSER
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m PClose %Change Support Resistance Trend (1 Week) Technical View
1 EA 36.50 +5.44 35/33.50 37/40 Sideway soMUUUWIETIU 37 U WG AIWLIN
2 UTP 12.00 +4.35 11.60/11 12.40/13 Uptrend Tumudunsdundaunss
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Technical View
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Support Resistance Trend (1 Week)
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Al 12.60 -5.26 12.80/12.50 13.30/13.70 Sideway
SYNTEC 4.54 -5.02 4.44/4.30 4.64/4.76 Downtrend
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WTI Oil Baltic Dry Index
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’ Gold Futures

. o Spot Gold 60 mins
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change Ol Change DD:l)i.’;:g/ . Theoretical
Theoretical  Lower
S50K18 1175.0 -0.1 g -49 165 2 30 1178.94 1178.21
S50M18 1177.3 4.1 139649 18612 277642 3886 59 1180.43 1179.00
S50N18 1172.4 4.6 0 0 0 0 87 1176.69 1174.59
S50U18 1173.3 3.8 8636 1317 15930 -184 150 1167.04 1163.41
S50718 1177.1 4.1 1151 230 4833 -76 241 1144.08 1138.25
S50H19 1174.9 4.0 386 144 2273 -67 332 1099.72 1091.69
Gold Futures
Series Settle Change CoXtc:- L'cts Change ol Change [?:[){\S,::;, . Theoretical
Theoretical Lower
GFM18 19870 -50 129 -10814 1684 -32885 59 19852 19828
GFQ18 19920 -30 35 -2498 671 -11400 122 19904 19854
GFV18 19970 -10 8 8 8 8 183 19953 19879
USD Futures
Series Settle Change Days to Delivery
USDK18 31.58 0.07 30
UuSDM18 31.55 0.02 59
USDN18 31.50 0.00 87
usbuU18 31.46 0.02 150

Div.

Upper  Yield

1184.26 0.00
1190.90 0.00
1192.13 0.02
1193.66 0.04
1186.84 0.06

1158.63 0.09

Upper
20029
20268

20499

Theoretical

31.55
31.62
31.69

31.85

Fund Basis Premium
Rate Discount
0.02 -2.59 -3.94
0.02 -0.29 -3.13
0.02 -5.19 -4.29
0.02 -4.29 6.26
0.02 -0.49 33.02
0.02 -2.69 75.18
Pr?mtum / Risk Free Rate
Discount
17.56 0.02
16.28 0.02
16.64 0.02

Basis

0.11
0.08
0.03

-0.01
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