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1083 1078 1093 1095
Contracts Long Short Net YTD
Institution 25879 29930 -4051 4659
Foreign 38110 36461 1649 -5852
Local 72215 69813 2402 1193
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P/L $50U19C1100 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 1000 -75 11 -11
80 / 1025 -50 11 11
Aauns . Wait and See
1050 -25 11 -1
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . .
/ A lsavaaanges : lishda 1100 25 11 14
20 N o 1125 50 11 39
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0 T /\ T T 1 - g‘
PE——tpp——tpT—toBg—to5 1100 1125 1150 1175 ARANNU (LHOKNADNY) | - 1175 100 11 89
20
1200 125 11 114
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1025 64.30 -340 3 256 70.04 -5.74 1089.30 -0.01 0.00% 1.00 15.51
c
-§ S50U19C1050 43.20 -0.80 234 1326 45.04 -1.84 1093.20 0.00 0.00% 1.00 23.99
8' S50U19C1075 23.00 -1.80 437 4288 20.04 2.96 1098.00 0.00 8.13% 0.82 38.93
3 S50U19C1100 10.30 -1.30 1247 6,578 0.00 10.30 1110.30 0.01 10.78% 0.45 47.84
S50U19C1125 4.90 -0.90 886 7,151 0.00 4.90 1129.90 0.03 13.20% 0.23 50.85
S50U19P1025 2.50 0.00 402 6896 0.00 2.50 1022.50 -0.07 19.66% -0.09 -40.79
§ S50U19P1050 5.10 -0.40 874 4917 0.00 5.10 1044.90 -0.05 18.09% -0.18 -38.21
3‘ S50U19P1075 10.10 -0.20 842 6,551 0.00 10.10 1064.90 -0.03 16.47% -0.32 -34.84
é S50U19P1100 22.00 0.00 442 3,837 4.96 17.04 1078.00 -0.02 17.27% -0.53 -26.16
S50U19P1125 40.60 0.50 278 2,475 29.96 10.64 1084.40 -0.01 19.92% -0.68 -18.46
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P> SECTOR OUTLOOK

Tourism & Leisure
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Momentum Trading
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Swing Trading
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DW

MTC: MTC24C1912A

MUANGTHAI CAPITAL PUBLIC COMPANY LIMITED daily u,u')‘f‘u ({37 5%9] ﬁ"\u
54.50 53.50 57 58
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emmmmm e market open winifu lisiuane market call Line: @dw24
Name MTC24C1912A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
03-Sep-2019 04-Sep-2019 05-Sep-2019 06-Sep-2019  09-Sep-2019
Underlying MTC Delta 95.85%
56.25 0.92 0.91 091 091 091
Type Call Listing Date 26-Nov-2018 56.00 0.90 0.90 0.90 0.90 0.90
55.75 0.89 0.89 0.89 0.89 0.89
Strike 38.005 Last Trading Date  13-Dec-2019
55.50 0.88 0.88 0.88 0.88 0.88
Conversion Ratio  20.49600 Expire 18-Dec-2019 55.25 0.87 087 0.87 0.87 0.87
Date(Maturity 55.00 0.86 0.86 0.86 0.86 0.85
Date)
5475 0.85 0.84 0.84 0.84 0.84
Moneyness 45.38% ITM outstanding (02- 534,600 54.50 0.83 0.83 0.83 0.83 0.83
Sep-2019) 54.25 0.82 0.82 0.82 0.82 0.82
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Volume Outperformed
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= ufE I
.- I llL .. .l.ll III -I l L 185
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i | -Ii-'l_
. ”
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Crude Oil (WTI) Newcastle Coal

TVCUSON, 10 52,64 & +0,05 [+0.09) 015478 HoS4 54 1250 63 €:54.84

g'" Chart Insight

(Newcastle Coal (EOD)) daily

I [}
0
||-| _____
;m!dmm.‘. 7 7 7 - 7 7 7 . V - 211\?;{3308‘1?":31&22325 May 060810141620222428 Jun 0610121418202426 Jul 040810121618222426 Aug 060812141620222628 Sep mm\
Level 1 Level 2 Level 1 Level 2
Support 53.50 51 Support 63 60
Resistance 56.50 60 Resistance 66 68
Sideway vin Low Tnaisiotiios
srainsiu o8 Tughensing Sideway araurds ndsanniidn s1AnauAu Aavnedadudeau danudoeiazldidiunisasin Low

WFUUSAL 56.50 moaansansEsiounsisa launsaunsuAtedy  ssiaiiles uwnsudaluil 63/60 noaasansgsiosiu
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’ Gold Futures
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Spot Gold

4 hours

- 1,560.00
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T
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1517 1500 1535 1550
Contracts Long Short Net YTD
i 2 ng. 2019 Institution 6738 7695 -957 -7151
ﬂamuVLS PDR munsfiansowmesin Foreign 2208 3288 -1080 -5852
ey 878.31 61
w3 878.3 w Local 15965 13928 2037 1193
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B USD Futures
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soutouIsNidauaaLgoua Al Ba opot A " i
{31.000

wi AN UUIMIBAR IR AN s T uASUATeE “ ]
I+ 230,900

sonsugNluAsau 30.50-30.95 un/aoaans ue u 5
. o e \ 130,800

sovgagua NGy 240 wil BNy uaun15oou ‘ :

|1 i ]
A1 naIANAAIESUUIMlasauAsi1AI1 30.60 un/ | ‘ H ‘ ‘ " :30.700
| | 30,650

- o o . o 1IN ]
A9aa15 (NFUNSWAENYDNGTaUEDY) AN ‘H”H “H ‘ ki 30,600
AIaduuIsIuNIsaauAITanadaaui 30.75 | £ 30,500

UIn/moaans | T |
£30.400
{30.300

Aanuzinszagraun USDU19 |
£30200

e Wait and see }
£30.100
230,000

nn. 23 24 25 26 27 30 31 4n 02 03 04 06 07 08 09 10 13 14 15 16 17 20 21 22 23 24 26 27 28 29 30 nv 03 04 05

@ 2019 Bisnews AFE (Thaland) Limited wivw hisnews com

LS 181 1g )1t
30.50 30.40 30.75 30.85

September 3, 2019 13 | Page



éﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50U19 1087.8 15 121783 -62198 280172 2939 24 1096.29 1095.57 1100.07 0.02% 1.75% -7.24 -8.49
S50V19 1086.3 0.3 8 -2 54 1 57 1097.38 1095.67 1106.36  0.38% 1.75% -8.74 -11.08
S50X19 1085.0 -15 0 0 5 0 86 1096.87 1094.29  1110.42 1.04% 1.75% -10.04 -11.87
S50719 1087.3 -1.6 12053 -10739 44767 662 115 1094.07 1090.62  1112.19 2.03% 1.75% -71.74 -6.77
S50H20 1084.2 -1.2 1637 -1171 9106 150 206 1086.82 1080.64  1119.27 3.08% 1.75% -10.84 -2.62
S50M20 1081.0 -1.1 723 -999 5802 167 300 1081.63 1072.63 1128.88 3.24% 1.75% -14.04 -0.63
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 22310 20 24 -82 1268 3 57 22294 22259 22476 16.38 1.75%
GFZ19 22360 10 32 8 810 34 115 22355 22285 22723 4.55 1.75%
GFG20 22410 20 10 8 35 9 177 22422 22314 22988 -11.54 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1529.00 -0.90 6691 -3522 23992 -1837 24 1527.32
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.60 0.02 24 30.72 -0.06
USDV19 30.57 0.01 57 30.80 -0.09
USDX19 30.55 0.01 86 30.87 -0.11
uUsbZz19 30.56 0.02 115 30.94 -0.10
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