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Contracts Long Short Net YTD
Institution 29921 27837 2084 -36761
Foreign 34829 33488 1341 93076
Local 67256 70681 -3425 -56315
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=& SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
/ INURNER © - 1050 -25 9.6 -9.6
40 =P/l
/ A lsavaaannes : - 1075 0 9.6 -9.6
2 N o 1100 25 96 15.4
/ l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
0 1125 50 9.6 404
T /\ T T 1 . d;
gpE——tgOp——tfos—05—f5 1100 1125 1150 1175 ANANNU (LHDINADY) | - 1150 75 9.6 65.4
-20
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 55.60 -6.50 73 1,210 52.63 2.97 1155.60 0.00 6.25% 0.95 19.63
c
-§ S50U19C1125 35.70 -6.30 309 2,661 27.63 8.07 1160.70 0.01 7.53% 0.77 24.81
8' S50U19C1150 20.80 -4.00 525 3,108 2.63 18.17 1170.80 0.02 8.14% 0.55 30.56
3 S50U19C1175 10.30 -2.60 711 4,481 0.00 10.30 1185.30 0.03 8.22% 0.34 38.26
S50U19C1200 4.90 -1.60 533 2,592 0.00 4.90 1204.90 0.05 8.63% 0.19 4417
S50U19P1100 5.70 0.70 797 4,333 0.00 5.70 1094.30 -0.05 10.81% -0.17 -34.59
§ S50U19P1125 10.70 1.70 514 3,430 0.00 10.70 1114.30 -0.03 10.20% -0.29 -31.23
3‘ S50U19P1150 20.10 2.80 464 1,787 0.00 20.10 1129.90 -0.02 10.06% -0.46 -26.10
E S50U19P1175 33.80 2.60 223 824 22.37 11.43 1141.20 -0.01 9.92% -0.63 -21.47
S50U19P1200 55.00 8.30 236 268 47.37 7.63 1145.00 -0.01 11.74% -0.74 -15.48
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P> SECTOR OUTLOOK

Energy & Utilities
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GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily
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PTT EXPLORATION AND PRODUCTION daily
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Momentum Trading
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Swing Trading

WHA CORPORATION PUBLIC COMPANY LIMITED dally
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CPF: CPF24C1912A

CHAROEN POKPHAND FOODS PUBLIC COMPANY daily uujl{u uujﬁ"\u
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market open winifu lisiuane market call .
Name CPF24C1912A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
03-Jul-2019  04-Jul-2019  05-Jul-2019  08-Jul-2019  09-Jul-2019
1 [o)
Underlying CPF Delta 25.71% 2975 029 029 029 028 028
Type Call Listing Date 09-Apr-2019 29.50 028 0.28 0.27 0.27 0.27
29.25 026 026 026 025 025
Strike 36.399 Last Trading Date  13-Dec-2019 2900 025 025 025 0.4 024
Conversion Ratio  4.65008 Expire 18-Dec-2019 28.75 0.23 0.23 0.23 0.23 0.22
Date(Maturity 28.50 0.22 0.22 0.22 0.1 0.1
Date)
28.25 021 021 020 020 020
Moneyness -21.01% OTM outstanding (02- 410,500 28.00 0.20 019 0.19 0.19 0.19
Jul-2019) 27.75 0.18 0.18 0.18 0.18 0.17
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g COMMODITY MARKET

Crude Oil (WTI) Shipping Index
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Spot Gold 4 hours
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e wasn Short dunuii 1430 moaas UavinAls

havinafi 1393 moaansluudd uuUISY Ui Tl gt
e  WosmINuue Wait and See — 1410 1440 1450
. Contracts Long Short Net YTD
i 2 na. 2019 Institution 10029 10091 -62 331
noawu EPDR aslm‘iﬁaﬂ‘saqmaqwﬁh Foreign 6368 3805 2563 93076
-1.36 siu anniszsiu 798.44 siu Local 15021 17522 -2501 56315
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Sideway Down @
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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
S50N19 1154.9 -5.4 39 -8 561 6 27 1154.11 1153.25  1158.58 0.02% 1.75% 2.27 0.79
S50Q19 1154.0 -5.4 2 -20 5 -1 57 1155.10 1153.30  1164.55 0.38% 1.75% 1.37 -1.10
S50U19 1150.6 -6.7 119790 -13892 325410 4216 86 1154.56 1151.84 1168.82 1.04% 1.75% -2.03 -3.96
S50719 1149.4 -6.6 10528 -391 25205 702 177 1151.06 1145.48 1180.41 2.03% 1.75% -3.23 -1.66
S50H20 1146.4 -6.4 1199 -1476 6155 200 268 1141.37 1132.91  1185.81 3.08% 1.75% -6.23 5.03
S50M20 1143.9 -6.3 448 -266 1657 274 362 1135.60 1124.17  1195.61 3.24% 1.75% -8.73 8.30
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 20380 110 169 -36 1187 82 57 20885 20852 21056 -504.78 1.75%
GFV19 20440 120 24 -62 798 -85 119 20947 20879 21303 -506.70 1.75%
GFZ19 20470 80 26 -4 198 -14 177 21005 20904 21535 -534.62 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1402.50 3.60 13515 1641 20195 1711 86 1438.72
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 27 30.65 0.19
USDQ19 30.65 0.07 57 30.72 0.07
USDU19 30.63 0.08 86 30.79 0.05
uUsbZz19 30.63 0.06 177 31.01 0.05
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