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Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . En mplote.d ec?we
Interest Value Premium Volatility Gearing
S50U18C1075 52.50 -7.50 24 2755 47.94 4.56 1127.50 0.00 10.00% 19.06
c
-§ S50U18C1100 35.80 -7.50 201 2,147 22.94 12.86 1135.80 0.01 12.42% 21.79
8' S50U18C1125 21.50 -4.10 332 2,947 0.00 21.50 1146.50 0.02 12.62% 26.75
3 S50U18C1150 11.20 -3.50 505 2,730 0.00 11.20 1161.20 0.03 12.45% 33.17
S50U18C1175 6.30 -240 285 1,873 0.00 6.30 1181.30 0.05 13.37% 36.20
S50U18P1075 10.80 1.70 228 4,803 0.00 10.80 1064.20 -0.05 17.74% -24.62
§ S50U18P1100 17.50 240 316 2,237 0.00 17.50 1082.50 -0.04 16.97% -22.41
3‘ S50U18P1125 27.10 3.70 171 1,524 2.06 25.04 1097.90 -0.02 16.13% -20.13
é S50U18P1150 4410 7.10 61 792 27.06 17.04 1105.90 -0.02 17.68% -15.65
S50U18P1175 60.30 4.80 4 173 52.06 8.24 1114.70 -0.01 16.81% -13.81
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Momentum Trading
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BTS GROUP HOLDINGS PUBLIC COMPANY daily u,u-aaftu llu-)ﬁ'-Iu
| " 9.15 9.05 9.50 9.65
} | | iIIJr+Jr' 9-60
+TT I +! “Jr[ {040 ananiivin High wn wioulinasdusiads 20 fu
‘ l f !I m IM *H g wwliuszernanediliide Usafiudlemaislunaaau High Aeuntiii
| " | Rl ﬂ" Hf,‘,i,‘."""f"" | 950um
' e Tosfiandnvavuiiosimsininszdu 8.95 um Snszasn
—— 860
AouMNToNALNNLAN
4 8.40|
{2 Tnsdwui 02-658-9915
18 10 17 20 25 MayG7 10 15 18 23 26.JUn06 11 14 19 22 27 JUI G5 10 13 18 23 AUgO06 o] N MNNAN Email: dw@fnsyrus.com
? 2028 Sonews AT () Ll /13 FI']T I 7UUWIU'UT A UILUN M .
markets—(;penﬁtﬂmu vluﬂ::ﬂ.hjlﬁrrialrkeﬁthcall Line: @dW24
Name BTS24C1901A Implied Volatility 34.00% Underlying Bid* DW Bid Price(THB) *
07-Aug-2018  08-Aug-2018  09-Aug-2018  10-Aug-2018  14-Aug-2018
Underlying BTS Delta 14.33% 945 028 027 027 027 026
Type Call Listing Date 11-Jul-2018 940 026 0.26 026 026 025
935 025 025 025 024 023
Strike 12.422 Last Trading Date  31-Jan-2019 930 024 024 023 023 022
Conversion Ratio  0.63728 Expire 05-Feb-2019 925 0.23 0.23 0.22 0.22 0.21
Date(Maturity 9.20 0.22 0.21 0.21 0.1 0.20
Date)
9.15 021 020 020 020 0.19
Moneyness -34.29% OTM outstanding (06- 800 9.10 0.20 019 0.19 0.19 0.18
Aug-2018) 9.05 0.19 0.18 0.18 0.18 0.17
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SALEE 1.25 +14.68 1.21/1.15 1.28/1.32 Sideway Up Momentum Juuinanaazinnsadug

2 SEAOIL 2.04 +12.09 2.00/1.90 2.10/2.20 Sideway Up s UsAn 2.00 uvm Momentum 1 Juuan

3 JMART 10.10 +10.38 9.75/9.35 10.50/10.90 Uptrend sy Uawile 9.35 Upside 1Ua

4 KWG 2.50 +9.65 2.46/2.34 2.58/2.68 Sideway anansald Toondu

5 RCI 3.08 +6.94 3.06/2.94 3.16/3.22 Sideway Up sytaAn 3.06 v Momentum Wuuin
5 TOP MAINBROAD LOSER

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

1 CHAYO 3.84 -9.86 3.72/3.60 4.00/4.10 Sideway Up vinshluuuwliiuendu

2 TNP 1.85 -9.31 1.80/1.70 1.90/1.96 Sideway s1avin New Low 1 &usassio

3 TNDT 5.60 -8.20 5.30/5.15 5.80/6.00 Sideway sunllsdeinu 6.30 U Usafiuvinga

4 GFPT 12.50 -7.41 12.20/11.80  12.80/13.10 Sideway Up wWnehoandudhe nw Sideway Up sialaii&e
5 QH 3.34 -7.22 3.30/3.20 3.44/3.54 Sideway Up washluwnlinengu

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm
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’ Gold Futures
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Il USD Futures
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Market Summary & Theoretical Price
SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1ltc:' tcts Change ol Change DD:l{;:; Theoretical Lower  Upper Yield i Basis ';';::':;:::
S50Q18 1119.9 -9.5 215 167 1023 -1 23 1123.92 1123.39  1127.82 0.00 1.50% -3.04 -4.02
S50U18 1118.5 -9.3 143234 8450 241429 5614 51 1125.28 1124.10 1133.91 0.00 1.50% -4.44 -6.78
S50V18 1120.0 -5.1 256 234 68 -214 84 1122.11 1120.17  1136.33 0.02 1.50% -2.94 -2.11
S50718 1121.3 -8.5 12294 1894 24079 1267 142 1113.42 1110.14 1137.44 0.04 1.50% -1.64 7.88
S50H19 1117.6 -8.4 1255 10 5045 172 233 1092.04 1086.67  1131.47 0.06 1.50% -5.34 25.56
S50M19 1111.4 -6.5 781 146 4035 201 324 1050.47 1043.00 1105.30 0.09 1.50% -11.54 60.93

Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFQ18 19210 40 117 -356 2751 -200 23 19182 19173 19248 27.98 1.50%
GFV18 19260 40 69 -56 1443 -3 84 19230 19197 19473 29.93 1.50%
GFZ18 19330 50 24 -72 455 -95 142 19276 19220 19686 54.26 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ18 33.34 0.03 23 33.40 0.00
USDuU18 33.29 -0.02 51 33.47 -0.05
uUsbVv18 33.28 -0.01 84 33.56 -0.06
USDz18 33.22 0.01 142 33.72 -0.12
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