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B® SET50 Index Futures
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| B | -
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=8 SETS50 Index Options
SET50 Long
) s - Cost Profit/L
P/L $50218C1075 amuuEn Index  ssoziscio7s oSt Profit/Loss
20 1025 -125 37 -37
40
/ 1050 -100 37 -37
30 / naguns . Wait & See
20 1075 -75 37 -37
/ IOVNUFIAR © -
10 . 1100 -50 37 -37
0 I N ‘ / S — A lsavaananneg : -
. . 1125 -25 37 -37
10 - wWhnsnoasvindnls : -
20 . g 1150 0 37 -37
/ ANAUNU (LHDKRUADNY) © -
-30 1175 25 37 -12
/
40 1200 50 37 13
50
1225 75 37 38
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S$50Z18C1100 56.30 -6.00 35 297 47.75 8.55 1156.30 0.01 10.83% 0.81 16.51
c
-§ S50Z18C1125 41.40 -3.30 145 1,355 22.75 18.65 1166.40 0.02 12.42% 0.65 18.14
8' S$50Z18C1150 27.60 -2.60 231 3,331 0.00 27.60 1177.60 0.03 12.50% 0.51 21.30
3 S50Z18C1175 17.50 -2.50 480 3,297 0.00 17.50 1192.50 0.04 12.65% 0.37 24.54
S$50Z18C1200 10.40 -2.10 611 3,584 0.00 10.40 1210.40 0.05 12.72% 0.25 28.04
S50Z18P1100 10.90 0.10 395 2,876 0.00 10.90 1089.10 -0.05 13.60% -0.24 -25.12
.5 S50Z18P1125 18.40 0.80 323 3,682 0.00 18.40 1106.60 -0.04 13.39% -0.35 -22.11
8‘ S50Z18P1150 29.10 1.00 138 1,738 2.25 26.85 1120.90 -0.02 13.20% -0.49 -19.21
E S50Z18P1175 44.50 0.00 126 859 27.25 17.25 1130.50 -0.02 13.67% -0.62 -15.86
S50Z18P1200 63.00 2.50 16 320 52.25 10.75 1137.00 -0.01 14.28% -0.72 -13.11
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P> SECTOR OUTLOOK

Petrochemicals & Chemicals
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INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
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Momentum Trading

PBIMA MARINE PUBLIC COMPANY LIMITED daily
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»  Swing Trading

VGI GLOBAL MEDIA PUBLIC COMPANY LIMITED
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COM7 PUBLIC COMPANY LIMITED daily
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THANACHART CAPITAL PUBLIC COMPANY dally 1Y) 8] ‘ag‘l_l Lt I}’I"lu
IR | HYhniaadt ottty
.. |p!’ ik 1“ i ]h“‘! ' i H*‘M ~ 54.00 53.00 55.50 56.50
+ ¥ Iilill' Jr Il " 5200 Y .
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© 2018 B
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market open winifu liisauahe market call

Line: @dw?24

Name TCAP24C1903A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THB) *
04-Oct-2018  05-Oct-2018  08-Oct-2018  09-Oct-2018  10-Oct-2018
Underlying TCAP Delta 27.40% 5500 032 032 031 031 031
Type Call Listing Date 15-Jun-2018 475 031 031 030 030 030
54.50 030 030 029 029 029
Strike 67.280 Last Trading Date = 29-Mar-2019 5425 029 029 029 0.8 0.8
Conversion Ratio  7.75000 Expire 03-Apr-2019 >4.00 028 0.28 028 028 0.27
Date(Maturity 53.75 0.28 0.27 0.27 0.27 0.26
Date)
53.50 027 027 026 026 026
Moneyness -24.59% OTM outstanding (03- 0 53.25 0.26 026 0.25 025 025
Oct-2018) 53.00 0.25 0.25 0.24 0.24 0.24
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 SIAM 2.44 9.91 2.38/2.32 2.50/2.56 Sideway Up athdsouilushdnase

2 OCEAN 2.52 8.62 2.48/2.40 2.60/2.66 Uptrend @i All Time high §aass uunliuudaunss
3 JKN 12.80 7.56 12.40/12.20 13.20/13.40 Sideway Up Breakaway syaniilomausushdusioiilos

4 SOLAR 3.00 7.14 2.90/2.82 3.10/3.20 Sideway Up wnlinudaunseusiseudusnaifitoshadu

5 MTC 51.75 6.15 50.50/49.50 52.75/53.75 Sideway soudusriauAa Buying Climax

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 BCPG 20.70 -7.59 20.50/2.30  21.10/21.60 Sideway souduaaazsalsitha

2 PTG 12.30 -7.52 12.20/11.70  12.60/12.90 Sideway A gsounsningn

3 BEAUTY 11.00 -6.78 10.80/10.40 11.40/12 Sideway Ealehiifal b blaloplitipN

4 NINE 2.28 -6.56 2.20/2.10 2.40/2.48 Sideway Down  syevinshassioiiles ndsanniAa Big Black Candle
5 CKP 5.10 -6.42 5.00/4.88 5.15/5.30 Sideway Up sanvineluunlinendu

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET

Crude Oil (WTI) Shipping Index

FXUSON 10 76,07 Y -0.12 -0.16%) 0:76.19 H:76.25 L:75.57 C:76.07

Crude O (W], 1D, FXCM
WA 28, cose)

1 e t Y
I. e / AN | V4 (] |'|II \\-
Ui} | 1l
| A I.I"/ I - i ’ | : .
9 1/ I / I
II l. - f I i |
7 1"
W |~ i [
,ll:

618, "~
#5114, dose . A

Level 2
Support 74.50 73
Resistance 78 80

Level 1

Overbought

sty WTI &eyayran RSI dutAusesiu 70 iudayanaiuadifenineg
Overbought wass1a vin TWTuszuzdunss Upside 5udnrin filonaveas
bRl RITIRN:

Shipping Index daily
$1.750.00
170000
1,650.00
1,600.00
150000
145000
11,4000
11,350.00
$1,300.00
$1,250.00
1120000
11,1500
1110000

£1,050.00

$1,000.00
18 13 18 23 26Miay04 10 15 18 25 28 Jun06 11 14 19 22 27 Jul 05 10 13 18 23 26 AugO05 08 14 17 22 28 Sep06 11 14 18 24 Ocl 4] |

1 2018 Bwnes AE (Thaling) Lmred e B o

Level 2
1500
1680

Level 1
1550
1600

Support
Resistance
dusiotitay

soilinsnade og Tugremsusushduunatsiailosnasn 3 dUanwii
WU TasUsufiufiamaduuinlugied nathwinedalui 1600/1680
o)

October 4, 2018

11 | Page



A" Chart Insight _,

s1n1maeﬁ1"la.imu1samavhu

uurdudAun 1210 aeaans la

\iofuiinuun Dollar  index duvinanasan
TnsiTusouifiousi 96.00 am 1Judadvnasusial
7bNag!

AMWNamAiAsI AR UER NI
ddry 1210 meaansenuiiisnUszidiinly snamesrnd
Tomafiudunaaouuuishudinandnass vinsia
nosdAn kivih Low sihnn 1192 moaans

auziinszacdu GFV18
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’ Gold Futures
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Spot Gold

4 hours
$1,220.00

$1,215.00
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;1,205_00
:1 200,00
f1,198.21
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(187 T g 111
1205 1210

Net YTD
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B USD Futures

ANRuvMdgdsounissaus1dnasa T’ai Baht Spot Rate 4 hours.
| 532.900
\oAudisinuun Dollar  index duvinangean | 'H " _232_800
TmiTusouisioudt 96.00 am vinTweRuuMsoues I‘ x HH ‘
ATNgweiU 32.50 un/meaans ‘ " “ ” H ‘ H\ -232.700
ANUNLMAlANNTgauA1sININSERU 32.50 ” H ! Y‘ ‘ \ ,%32_600
mm/maamfi""lﬁauﬁwmwsuaqmsuﬁqr-hTwziN 1-2 l “ w W WM'
o luudr  Usafiunnsdousseuilazfuurdud | | MH | ‘h "' ?32'500
32.80 vm/meaansidusnuddy I ‘| H ‘ YT ‘ .X 532_400
Al T
duusinszozdu USDV18 ‘ ‘M' 32300
|
e wosk Short sunu 32.50 uwm/eoaans wuslase | X £32.200
wanuyn 32.50 — 32.60 un/noaans
- 32.100
Aug 22 23 2426 28 29 30 Sep 04 05 06 0709 11 12 13 14 16 18 19 20 2123 25 26 27 28 Oct 02 03 04 | b
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change DD:l{;:; . Theoredical Y?:{d I;::: Basis ';';::;:;:
Theoretical Lower Upper
S50Vv18 1146.0 -4.0 13 -33 1410 2 26 1148.60 114799  1153.10 0.00 1.50% -1.75 -2.60
S50X18 1148.4 -3.1 27 -51 658 -22 56 1149.26 1147.94  1158.95 0.01 1.50% 0.65 -0.86
S50718 1147.7 -4.7 121304 -72841 284548 -5066 84 1149.97 1147.99  1164.50 0.01 1.50% -0.05 -2.27
S50H19 1145.4 -5.0 8740 -5708 14652 770 175 1151.77 1147.64  1182.03 0.01 1.50% -2.35 -6.37
S50M19 1142.0 -4.6 1405 -967 7081 244 266 1145.49 1139.22  1191.50 0.02 1.50% -5.75 -3.49
S50U19 1138.6 -4.6 618 -768 1393 121 358 1134.69 1126.25 1196.61 0.03 1.50% -9.15 3.91
Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV18 18540 170 131 -379 1974 -232 26 18587 18577 18659 -46.74 1.50%
GFZ18 18570 150 53 -201 2355 -72 84 18631 18599 18866 -60.99 1.50%
GFG19 18640 180 63 61 119 0 146 18678 18623 19087 -38.30 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDV18 32.31 -0.03 26 32.66 -0.28
USDX18 32.28 -0.02 56 32.74 -0.31
uUsbz18 32.30 -0.02 84 32.81 -0.29
USDH19 32.17 -0.03 175 33.05 -0.42
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