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SET50 Long
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P/L $50U19C1100 Auuein ; uustovindnls Long S50U19C1100 Index ssoutocioso Cost Profit/Loss
Viszeuiaini
100 1000 -75 11 -1
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Intrinsi Ti Break All-in- | i Effecti
Price Change Vol. Open ntrinsic ime rea l En mpl.te.d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 15.70 1.60 1290 3,581 2.31 13.39 1115.70 0.01 8.34% 0.55 38.49
c
-§ S50U19C1125 7.00 0.40 1838 5,740 0.00 7.00 1132.00 0.03 9.17% 0.30 46.60
8’ S50U19C1150 3.40 0.20 1,509 7,192 0.00 3.40 1153.40 0.05 10.45% 0.15 49.62
3 S50U19C1175 1.90 0.30 821 7,779 0.00 1.90 1176.90 0.07 11.91% 0.09 49.45
S50U19C1200 1.10 0.20 520 7,399 0.00 1.10 1201.10 0.09 13.20% 0.05 49.12
S50U19P1100 17.40 -2.40 1673 5874 0.00 17.40 1082.60 -0.02 11.58% -0.46 -29.21
§ S50U19P1125 34.10 -3.50 1,453 3,970 22.69 11.41 1090.90 -0.01 13.03% -0.64 -20.76
8‘ S50U19P1150 56.00 -5.00 266 2,971 47.69 8.31 1094.00 -0.01 15.81% -0.75 -14.67
é S50U19P1175 79.00 -4.30 92 826 72.69 6.31 1096.00 -0.01 18.33% -0.81 -11.27
S50U19P1200 99.60 -9.40 236 97.69 1.91 1100.40 0.00 17.19% -0.90 -9.91
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Property Development
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B Top Most Active
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Support 4.64
Resistance 4.80
Stop loss 4.56
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WHA CORPORATION PUBLIC COMPANY LIMITED
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Swing Trading
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TISCO: TISC24C1908A

TISCO FINANCIAL GROUP PUBLIC COMPANY daily 1000 tlu’){u llu"ﬁ"‘u
I!H' 10200 99 98 102 103
3 0|
bk il e g :
“ _ 80 Budiussdanduduniaaiduuviaiisundusinguuuy Bullish
' | 9600 . L e X XV, A o o
il*thTi*lTT ' ... Engulfing uazn1sdadiessilgilinamdusiads 20 u fievnean
+ - XN
. UL 2o Fudaldide
— .F.'..{.--*J..L 90.00 y .
— I+ ﬁTllIT*+ — 500 fRvIanuAsEian 97 un
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8000 Tnsdwii 02-658-9915
:Igj.’ignw\:‘;\ygz" 93“13 15 17 22 24 28 30 nv. 06 10 12 14 18 20 24 26 na 03 05 09 11 15 18 22 24 26 20 0507 05 | F:;ITE:F\::YSgu—l‘ﬁuﬂuﬂﬁs'ﬁvawﬁmm Emall: .dW@fnSyruS.COm
- i market open winifu lisiuae market call Line: @dw24
Name TISC24C1908A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
07-Aug-2019  08-Aug-2019  09-Aug-2019  13-Aug-2019  14-Aug-2019
Underlying TISCO Delta 85.79% 100.50 121 120 120 118 117
Type Call Li.Sti.ng Date 11-Mar-2019 100.00 1.16 1.16 1.15 1.13 1.13
99.75 1.14 1.14 1.13 1.1 1.10
Strike 89.315 Last Trading Date = 30-Aug-2019 9950 112 i 1 109 108
Conversion Ratio  9.92260 Expire 04-Sep-2019 99.25 110 109 109 106 106
Date(Maturity 99.00 1.08 1.07 1.07 1.04 1.04
Date)
98.75 1.06 1.05 1.04 1.02 1.01
Moneyness 11.12% ITM outstanding (06- 4,000 98.50 1.03 1.03 1.02 1.00 099
Aug-2019) 98.25 101 101 1.00 0.98 0.97
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Volume Outperformed

%Vol up ‘ 1 —
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g® COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal
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= . - = = Spot Gold daily
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(1 T T] (187 T g 111
1460 1450 1487 1492
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i 3 ﬁﬂ 2019 Institution 16212 15201 1011 -2383
ADIVU SPDVR WNHANTADATIINDIAT Foreign 8185 8097 88 377
1.76 64 YUHN926U .92 &
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Thai Baht Spot Rate
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Market Summary & Theoretical Price
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SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50Q19 1089.9 -9.2 1 -33 41 -1 22 1103.46 1102.80 1106.95 0.02% 1.75% -12.41 -13.56
S50U19 1097.9 4.3 219333 66892 313447 -6042 51 1104.42 1102.88  1112.51 0.38% 1.75% -4.41 -6.52
S50V19 1087.0 -10.0 1 -1 25 1 84 1104.11 1101.57  1117.43 1.04% 1.75% -15.31 -17.11
S50719 1099.8 4.3 22972 7382 39216 428 142 1101.11 1096.82  1123.62 2.03% 1.75% -2.51 -1.31
S50H20 1095.6 34 3486 1185 8235 7 233 1092.95 108591 1129.89 3.08% 1.75% -6.71 2.65
S50M20 1092.3 3.7 1179 159 4363 -323 327 1087.60 1077.72  1139.44  3.24% 1.75% -10.01 4.70
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFQ19 21390 30 361 169 1447 71 22 21571 21558 21640 -181.36 1.75%
GFV19 21450 40 87 -8 1138 24 84 21635 21586 21896 -185.42 1.75%
GFZ19 21510 50 35 17 319 6 142 21695 21612 22135 -185.34 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1467.40 4.40 12162 -6710 20079 -2334 51 1479.38
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.73 -0.08 22 30.77 0.01
USDV19 30.72 -0.05 84 30.93 0.00
USDU19 30.69 -0.04 51 30.84 -0.03
uUsbZz19 30.67 -0.04 142 31.07 -0.05
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