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s SET50 Index Futures
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Contracts Long Short Net YTD HUSEADIAN
Institution 25250 31401 -6151 -42912
Foreign 40953 42846 -1893 91183
Local 69191 61147 8044 -48271
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=8 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 58.00 240 69 1,201 5477 323 1158.00 0.00 6.92% 0.94 18.64
c
-§ S50U19C1125 38.00 2.30 257 2,661 29.77 8.23 1163.00 0.01 7.98% 0.77 23.46
8' S50U19C1150 21.50 0.70 550 3,204 477 16.73 1171.50 0.01 7.97% 0.57 30.66
3 S50U19C1175 11.10 0.80 812 4,739 0.00 11.10 1186.10 0.03 8.30% 0.36 37.39
S50U19C1200 5.30 0.40 430 2,841 0.00 5.30 1205.30 0.04 8.68% 0.20 43.47
S50U19P1100 5.20 -0.50 854 4,644 0.00 5.20 1094.80 -0.05 10.77% -0.16 -35.55
§ S50U19P1125 9.30 -1.40 621 3,808 0.00 9.30 1115.70 -0.03 9.83% -0.27 -33.48
3‘ S50U19P1150 18.20 -1.90 391 1,978 0.00 18.20 1131.80 -0.02 9.69% -0.44 -27.83
E S50U19P1175 33.00 -0.80 120 846 20.23 12.77 1142.00 -0.01 10.22% -0.61 -21.42
S50U19P1200 52.40 -2.60 26 257 4523 7.7 1147.60 -0.01 11.23% -0.74 -16.29
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Property Development
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Momentum Trading

TTCL PUBLIC COMPANY LIMITED daily

- 9.50

! 9,35

- 9.00

--a¢*¢

F*'TTTLH**i* -
Il*. ésm

L 750

*TT*T**TT+¢*
|

macd1(12, 26, 9)

e

| el

19 13 14 15 16 17 21 22 23 24 27 28 29 30 31 favx. 05 06 07 10 11 12 13 14 17 18 19 20 21 24 25 26 27 28 na. 02 03 04 05-\

© 2010 Binews AFE (Thaiand) Limted e wwbisnews com

— S0

RATCH GROUP PUBLIC COMPANY LIMITED
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d Swing Trading

MEGA LIFESCIENCES PUBLIC COMPANY LIMITED
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AMATA: AMAT24C1907A

AMATA CORPORATION PUBLIC COMPANY LIMITED daily- . tlu-)sa’u llu’) ﬁ”‘u
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14 wll & o
* H i- oo e dunagiiloiduaiads 20 fu ldoraudannss A
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;l‘gmgimgimr?‘iﬂ’ﬂ 17 19 23 25 29 wa 07 09 13 15 17 22 24 28 30 av. 06 10 12 14 18 20 24 26 an 03 05 ng\ mmmmmmm * gnsesen ldiUsnu ol sdonnuan L . d 24
market open winifu lisiuane market call ine: @dw
Name AMAT24C1907A Implied Volatility 52.00% Underlying Bid* DW Bid Price(THB) *
04-Jul-2019  05-Jul-2019  08-Jul-2019  09-Jul-2019  10-Jul-2019
1 [o)
Underlying AMATA Delta 38.15% 2460 025 025 023 022 021
Type Call Listing Date 18-Feb-2019 240 024 024 022 021 020
24.40 023 023 021 020 0.19
Strike 25.565 Last Trading Date  31-Jul-2019 2430 022 022 020 019 018
Conversion Ratio  3.95898 Expire 05-Aug-2019 24.20 021 0.21 0.19 0.18 0.17
Date(Maturity 24.10 0.20 0.20 0.18 0.17 0.16
Date)
24.00 0.19 0.19 017 0.16 0.16
Moneyness -5.34% OTM outstanding (03- 491,000 23.90 0.19 018 0.16 0.15 0.15
Jul-2019) 23.80 0.18 0.17 0.15 0.15 0.14
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HERO

Volume Outperformed

Last Base Vol | Volume | %Vol up 4|—|.'|,‘,: _
“ ,.'l,-""llhl
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I‘- d LR LI l.'|| ey ¥
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g® COMMODITY MARKET
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o ' o Spot Gold dally
galsisinuuurdin 1440 aoaans
! " W
AMwawaiasIA o galdaiunsadinmn 140000
wsuusna 1440 moaansansgsioooud lasuvia _
o . - 1,380.00
Wiswidudnwauz Shooting star  §nmsa flonaii
vinaudlandu Double Tops l - | 18000
isismsihmidnlunsingey (ilesanniusou l +- i. T £1,340.00
flairu 1440  moaansansgsioooud) 1uuIsy I+ 1 | 122000
1400 / 1380 aoaansansgsiooaud b
* ‘- l + | £1,300.00
ot I
Tl L‘-i* **LH‘ . iT+FJ_! ©1,280.00
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o WITHMIN ('%”umml,ﬁmvlﬁaa) soltda Short Mivaau
1420 — 1425 moaans Nathusnovind bsi 1400 w3y uInu
/ 1380 moaans sNuAGU GavIavuATal KL 1400 1380 1425 1440
1440 aoaans
) Contracts Long Short Net YTD
i 3 n.a. 2019 Institution 15850 14163 1687 2018
nawmu SI,DDR ANMNSADATDINDIA Foreign 9534 5493 4041 91183
s 798.44 siu Local 23609 29337 -5728 -48271
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Thai Baht Spot Rate 4 hours
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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 1156.6 1.7 59 20 562 1 26 1156.19 1155.37  1160.51 0.02% 1.75% 1.83 0.41
S50Q19 1155.7 1.7 0 -2 5 0 56 1157.20 1155.43 1166.50 0.38% 1.75% 0.93 -1.50
S50U19 1153.2 2.6 124920 5130 340505 15095 85 1156.68 1153.99 1170.80 1.04% 1.75% -1.57 -3.48
S50719 1152.0 2.6 8416 -2112 25332 127 176 1153.21 1147.64  1182.44 2.03% 1.75% -2.77 -1.21
S50H20 1148.9 2.5 1595 396 6236 81 267 1143.54 1135.09 1187.88 3.08% 1.75% -5.87 5.36
S50M20 1146.0 2.1 404 -44 1798 141 361 1137.75 1126.33  1197.71 3.24% 1.75% -8.77 8.25
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFQ19 20750 370 213 44 1326 139 56 20723 20691 20890 26.97 1.75%
GFV19 20800 360 24 0 799 1 118 20784 20718 21135 15.53 1.75%
GFZ19 20870 400 11 -15 190 -8 176 20842 20742 21365 28.06 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1435.50 33.00 14830 1315 20974 779 85 1424.97
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 26 30.70 0.13
USDQ19 30.56 -0.09 56 30.78 -0.08
USDU19 30.52 -0.11 85 30.85 -0.12
uUsbZz19 30.52 -0.11 176 31.07 -0.12
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