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B® SET50 Index Futures
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=8 SETS50 Index Options
SET50 Long
) =11 & nA Cost Profit/L
P/I. 550H19c1075 ALUZUN ﬂasamm"l‘i Index S50H19C1050 os rofit/Loss
100 975 -100 18.7 -187
80 4 1000 -75 18.7 -18.7
/ A[LNS sodamzvinAn lsenuithwane
60 1025 -50 18.7 -18.7
2 / vIUFIdEn : 18.70 3n 1050 25 187  -187
—p/L
20 / A lsavaaanges : lishda 1075 0 18.7 -18.7
/ N . 1100 25 187 6.3
0 7 wWhuuneatsvindls 1 1105 - 1110 an
975 1000 1025 1050 107/1100 125 1150 1175 1125 50 187 31.3
-20 .Y = .
AnANNU (1HvNnoNg) : 1093.70 1150 75 18.7 56.3
40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50H19C1050 38.30 0.90 82 1138 39.38 -1.08 1088.30 0.00 0.00% 1.00 27.05
c
-§ S50H19C1075 19.00 0.30 299 1703 14.38 4.62 1094.00 0.00 6.76% 0.75 42.76
8’ S50H19C1100 8.10 0.20 581 3,640 0.00 8.10 1108.10 0.02 8.63% 0.38 51.54
3 S50H19C1125 2.70 0.20 563 6,631 0.00 2.70 1127.70 0.04 9.24% 0.16 63.34
S50H19C1150 0.80 0.00 170 3,584 0.00 0.80 1150.80 0.06 9.76% 0.05 73.24
S50H19P1050 4.00 -0.70 344 4894 0.00 4.00 1046.00 -0.04 12.60% -0.17 -45.92
E S50H19P1075 8.50 -0.70 474 3,599 0.00 8.50 1066.50 -0.02 10.73% -0.33 -42.90
8‘ S50H19P1100 21.50 -2.50 512 2,908 10.62 10.88 1078.50 -0.01 11.39% -0.59 -29.69
E S50H19P1125 40.50 -3.30 113 1,898 35.62 4.88 1084.50 0.00 12.51% -0.77 -20.67
S50H19P1150 64.00 -4.60 33 398 60.62 3.38 1086.00 0.00 15.40% -0.84 -14.34
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P> SECTOR OUTLOOK

Transportation & Logistics
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THAI OIL PUBLIC COMPANY LIMITED daily
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PTT EXPLORATION AND PRODUCTION daily
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Momentum Trading

BEC WORLD PUBLIC COMPANY LIMITED daily
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wing Trading
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AOT : AOT24C1906A

AIRPORTS OF THAILAND PUBLIC COMPANY daily l,lu-)‘ag’u llu’)ﬁ”‘u
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market open winifu liisauahe market call
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Tnsdwii 02-658-9915
Email: dw@fnsyrus.com
Line: @dw?24

Name AOT24C1906A Implied Volatility 37.00% Underlying Bid* DW Bid Price(THB) *
06-Mar-2019 07-Mar-2019 08-Mar-2019 11-Mar-2019  12-Mar-2019
Underlying AQT Delta 40.82% 68.50 042 042 042 041 041
Type Call Listing Date 15-Jan-2019 68.25 041 041 041 040 040
68.00 040 040 040 039 038
Strike 73.030 Last Trading Date  28-Jun-2019 6775 039 039 038 038 037
Conversion Ratio  9.63000 Expire 03-Jul-2019 67:50 038 0.38 037 037 036
Date(Maturity 67.25 037 0.37 036 036 035
Date)
67.00 036 036 035 035 034
Moneyness -7.57% OTM outstanding (05- 504,700 66.75 035 035 034 034 033
Mar-2019) 66.50 0.34 0.34 033 033 032
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

Rank Stock PClose Resistance Trend (1 Week) Technical View

%Change

Support

1 QM 28 +6.67 27/26 30/32 Uptrend vih All time high
2 CPT 1.16 +6.42 1.09/1.00 1.20/1.30 Sideway fuundusoveasui 1.30 un
3 SAMART 7.55 +6.34 7.25/7.00 7.70/8.00 Sideway Fudumiloidu 200 u
4 BEC 6.85 +6.20 6.55/6.30 7.30-7.40 Sideway Up Breakout duvin High Tnsi
5 PRM 6.45 +5.74 6.25/6.00 6.60/6.75 Sideway szuzdu Overbought
5 TOP MAINBROAD LOSER

%Change Support Resistance Trend (1 Week) Technical View
1 NOK 2.62 -12.67 2.52/2.40 2.74/2.90 Downtrend Husnulunsaunta
2 VNT 23.90 -6.27 23.70/23.20 24.40/25 Downtrend seiananszeu 23.70 um
3 TCMC 2.82 -4.73 2.80/2.68 2.90/3.08 Sideway srrdunDITzAD M DU
4 FN 1.83 -3.68 1.75/1.60 1.90/2.00 Sideway Up onafldaaaulsdiig
5 PTTGC 69 -3.16 68.50/67.50 69.50/70.50 Sideway Up doshmnadadu XD

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Yamnaumsdevnoiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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’ Gold Futures

o 2 ~ Spot Gold daily
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B USD Futures

c 3 Thai Baht Spot Rate 4 hours
E N2 R TP {18 P S 31,900
o
AN NIVARADIARUUIMEY 240 U7 wds ] 31700
Anszozdudunmaauulsu 31.60 un/aoaans law 31.600
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ANSSUANDY 5
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31200
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31.000
£100.0000
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© 50,0000
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P v ° o P I 0
um/eeaans Nethuranevind1s7 31.85-31.90 .n 5 27 9 30 3T ow B 5 5 07 B 10 12 5 1 T 17 10 20 21 22 % % 27 28 4s 02 05 0 07 08 0]

© 2019 Bisnews AFE (Thaiand) Limted Wi bisnews.com

vn/aeaas daviavulunsaludsiAn 31.50

Un/eaaals
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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
S50H19 1085.0 1.0 136528 -11445 235772 1107 22 1090.52 1089.86 1093.96 0.02% 1.75% -4.38 -5.52
S50J19 1080.7 3.0 19 16 162 8 54 1091.59 1089.98 1100.05 0.38% 1.75% -8.68 -10.89
S50H19 1082.8 1.0 18 3 188 0 85 1091.18 1088.64  1104.50 1.04% 1.75% -6.58 -8.38
S50M19 1080.6 0.4 13264 -2842 32660 265 113 1088.44 1085.06  1106.14 2.03% 1.75% -8.78 -7.84
S50U19 1076.3 -0.2 1223 -3381 7353 15 205 1081.24 1075.12  1113.36 3.08% 1.75% -13.08 -4.94
S50719 1076.4 0.9 422 -319 3981 11 296 1076.22 1067.38 1122.60 3.24% 1.75% -12.98 0.18
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ19 19480 -100 103 42 1493 33 52 19484 19457 19630 -4.49 1.75%
GFM19 19550 -110 11 3 374 12 113 19541 19481 19857 8.67 1.75%
GFQ19 19600 -100 20 16 40 24 176 19600 19506 20092 -0.04 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1289.50 -1.90 3463 -1796 9836 250 22 1288.17
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH19 31.74 -0.09 22 31.83 -0.04
USDJ19 31.80 0.01 54 31.91 0.02
USDK19 31.78 -0.06 85 31.99 0.00
USDM19 31.69 -0.09 114 32.07 -0.09
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