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s SET50 Index Futures
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Contracts Long Short Net YTD
Institution 44334 39763 4571 -6452
Foreign 51831 52321 -490 2710
Local 99266 103347 -4081 3742
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=8 SETS50 Index Options
SET50 Long
) =11 & nA Cost Profit/L
p/|_ S50H19C1075 duunin : fdosevinAls i ssoH19ci0s0 COSt Profit/Loss
100 975 -100 18.7 -18.7
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 29.30 -8.10 200 1126 28.65 0.65 1079.30 0.00 0.00% 1.00 36.54
c
-§ S50H19C1075 13.20 -5.50 521 1799 3.65 9.55 1088.20 0.01 7.87% 0.57 46.78
8’ S50H19C1100 5.20 -2.70 1118 3,669 0.00 5.20 1105.20 0.02 9.21% 0.27 55.90
3 S50H19C1125 1.90 -0.60 454 6,763 0.00 1.90 1126.90 0.04 10.17% 0.11 63.06
S50H19C1150 0.60 -0.20 225 3,447 0.00 0.60 1150.60 0.07 10.74% 0.04 70.79
S50H19P1050 5.20 0.50 489 4981 0.00 5.20 1044.80 -0.03 11.83% -0.22 -45.99
.5 S50H19P1075 13.20 4.00 758 3,507 0.00 13.20 1061.80 -0.02 11.26% -0.45 -36.42
8‘ S50H19P1100 30.60 6.60 377 2,888 21.35 9.25 1069.40 -0.01 13.34% -0.66 -23.28
é S50H19P1125 51.90 8.10 45 1,879 46.35 5.55 1073.10 -0.01 15.55% -0.78 -16.28
S50H19P1150 76.50 7.90 52 391 71.35 5.15 1073.50 0.00 19.54% -0.83 -11.66
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B Top Most Active

KASIKORNBANK PUBLIC COMPANY LIMITED daily AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading

TIPCO ASPHALT PUBLIC COMPANY LIMITED dalily
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wing Trading

CK POWER PUBLIC COMPANY LIMITED daily
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DW

ROBINS : ROBI24C1907A

ROBINSON PUBLIC COMPANY LIMITED dallyr l,lu-agag’u llu-aﬁ’-‘u
o 63 61.75 65.25 66
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market open winifu liisauahe market call

Line: @dw?24

Name ROBI24C1907A Implied Volatility ~ 45.00% SRR DW Bid Price(THS) *
07-Mar-2019 08-Mar-2019 11-Mar-2019 12-Mar-2019  13-Mar-2019
Underlying ROBINS Delta 31.03% 64.50 034 034 033 033 033
Type Call Listing Date 07-Feb-2019 6425 033 033 033 032 032
64.00 033 0.32 0.32 0.31 0.31
Strike 77.050 Last Trading Date  31-Jul-2019 . - - e e -
Conversion Ratio  10.04000 Expire 05-Aug-2019 6350 031 031 030 030 030
Date(Maturity 63.25 0.30 0.30 0.29 0.29 0.29
Date)
63.00 0.30 0.29 0.29 0.28 0.28
Moneyness -17.59% OTM outstanding (06- 120,200 62.75 0.29 0.29 0.28 028 0.27
Mar-2019) 62.50 028 0.28 027 0.27 0.27
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

[LET] Stock PClose %Change Support Resistance Trend (1 Week) Technical View
1 ACAP 3.86 10.92 3.82/3.72 3.98/4.06 Sideway Bullish Engulfing filemanaush
2 TCMC 2.94 4.26 2.88/2.78 3/3.10 Sideway Up flomavsusdusio
3 CAZ 4.80 3.90 4.72/4.62 4.90/5 Sideway Up vin All Time High
4 TASCO 16.40 3.80 16.30/15.90 16.70/17 Sideway Up Breakout AseumsuAieshduan
5 SPRC 11.00 3.77 10.80/10.50  11.20/11.50 Sideway winnza 11.50 v mwaduuin

5 TOP MAINBROAD LOSER

Stock %Change Support Resistance Trend (1 Week) Technical View
1 FOCUS 1.75 -19.72 1.65/1.60 1.82/1.90 Sideway auuulfuendu
2 OCEAN 1.57 -6.55 1.50/1.45 1.66/1.78 Downtrend wan 1.60 U 1&usadsio
3 TEAM 1.20 -6.25 1.16/1.12 1.25/1.30 Sideway ealzalifal b blaloplitigN]
4 MCOT 10.00 -4.76 9.80/9.65 10.30/10.60 Sideway Up fuunsuseunaaouit 9.65 U
5 BGC 12.10 -3.97 11.80/11.60 12.40/12.70 Sideway Up dashsruzdu

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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Crude Oil (WTI) Newcastle Coal
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’ Gold Futures
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Spot Gold daily
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1283 1280 1294 1297
Contracts Long Short Net YTD
Institution 7922 7163 759 -6982
Foreign 4965 2984 1981 2710
Local 9195 11935 -2740 3742
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B USD Futures

Y 15

132400

ANAYDIUAGD

ANV WNATAYOIANRUUIN saUndanI A5

doursio lassUuuunissoudtTuasailifudnuwas

MHNANGU

+ ,l
| |

Double Bottoms finunsugaluii 32 / 32.20 v wm mY

]
| -

m‘“‘h fy |YYY
ly -

Nathuanovinanlsi 31.85-31.90 vw/aeaans
sinvnanulunsaludedniAu 31.50 n/neaans’

1818 21 2600 040912172225 w0 0609 141922 27 5006 11141924 271904 09 1417 2225 an. 06 11 14 19 22 ila. 06 \

© 2019 Bsnews AFE (Thaland) Lmeed ~—— wwwbisews.com

unIsY uUIsNU
31.70 31.65 31.90 32

March 7, 2019 13 | Page



A" Chart Insight _,

+INANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50H19 1074.6 -10.4 175141 38613 237473 1701 21 1079.72 1079.10 1082.98 0.02% 1.75% -4.05 -5.12
S50J19 1072.0 -8.7 50 31 195 33 53 1080.80 1079.23 1089.02 0.38% 1.75% -6.65 -8.80
S50H19 1070.7 -12.1 18 0 193 5 84 1080.41 1077.93 1093.44 1.04% 1.75% -7.95 -9.71
S50M19 1070.6 -10.0 17040 3776 33929 1269 112 1077.72 1074.41 1095.10 2.03% 1.75% -8.05 -7.12
S50U19 1066.8 -9.5 2513 1290 7687 334 204 1070.63 1064.60 1102.28 3.08% 1.75% -11.85 -3.83
S50719 1066.8 -9.6 669 247 4164 183 295 1065.66 1056.94  1111.43 3.24% 1.75% -11.85 1.14
Gold Futures
Series Settle Change v b ol — Da¥s to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ19 19570 90 70 -33 1418 =75 51 19513 19485 19655 57.50 1.75%
GFM19 19650 100 8 -3 360 -14 112 19569 19510 19883 80.57 1.75%
GFQ19 19650 50 1 -19 15 -25 175 19628 19535 20118 21.77 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1290.50 1.00 2829 -634 9450 -386 21 1288.24
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH19 31.86 0.12 21 31.87 0.04
USDJ19 31.81 0.01 53 31.95 -0.01
USDK19 31.81 0.03 84 32.03 -0.01
USDM19 31.81 0.12 113 32.11 -0.01
March 7, 2019 14 | Page
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