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s SET50 Index Futures
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Contracts Long Short Net YTD

Institution 34150 35579 -1429 -25485

Foreign 36771 32448 4323 54933

Local 78815 81709 -2894 -29448
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Intrinsi Ti Break All-in- | i Effecti
Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50H19C1050 52.60 -1.90 72 1112 52.30 0.30 1102.60 0.00 0.00% 1.00 20.49
c
.§ S50H19C1075 33.70 -1.50 194 1894 27.30 6.40 1108.70 0.01 8.29% 0.78 25.62
8' S50H19C1100 18.80 -1.20 410 3,306 2.30 16.50 1118.80 0.01 9.04% 0.55 31.98
3 S50H19C1125 8.60 -1.50 450 4,888 0.00 8.60 1133.60 0.03 9.05% 0.32 40.89
S50H19C1150 4.40 -0.30 398 3,155 0.00 4.40 1154.40 0.05 10.01% 0.18 4416
S50H19P1050 7.30 0.50 809 4691 0.00 7.30 1042.70 -0.05 14.46% -0.19 -29.26
.5 S50H19P1075 12.70 0.90 630 3,281 0.00 12.70 1062.30 -0.04 13.48% -0.31 -26.82
8‘ S50H19P1100 22.40 0.80 347 2,489 0.00 22.40 1077.60 -0.02 13.16% -0.46 -22.78
é S50H19P1125 37.20 0.50 178 1,126 22.70 14.50 1087.80 -0.01 13.46% -0.62 -18.31
S50H19P1150 59.20 1.30 10 227 47.70 11.50 1090.80 -0.01 16.17% -0.71 -13.22
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Information & Communication Technology
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B Top Most Active
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Momentum Trading
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Swing Trading

SYNNEX (THAILAND) PUBLIC COMPANY LIMITED daily
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Time stop

GLOW ENERGY PUBLIC COMPANY LIMITED daily
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‘‘‘‘‘‘‘‘ market open winifu lisauzie market call Line: @dW24
Name BGRI24C1907A Implied Volatility  56.00% Underlying Bid* DW Bid Price(THE) *
08-Feb-2019 11-Feb-2019 12-Feb-2019 13-Feb-2019 14-Feb-2019
Underlying BGRIM Delta 50.16% 3125 0.41 0.40 0.40 040 040
Type Call Listing Date 07-Feb-2019 3100 039 039 039 039 039
30.75 0.38 0.38 0.38 0.38 0.37
Strike 33.000 Last Trading Date  31-Jul-2019 —_ e - - - -
Conversion Ratio ~ 10.45000 Expire 05-Aug-2019 30.25 0.36 0.35 035 035 035
Date(Maturity 30.00 035 0.34 034 0.34 0.34
Date)
29.75 0.33 0.33 0.33 0.33 0.33
Moneyness -8.33% OTM outstanding (07- 0 e Lel e Lo e 0.31
Feb-2019) 2925 0.31 0.31 0.31 0.30 030
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

Rank

Stock

PClose

%Change

Support

Resistance

Trend (1 Week)

Technical View

1 NINE 2.38 11.21 2.26/2.16 2.52/2.62 Sideway Up MAWzanTaUMaWAFIgIIN

2 CPT 1.22 7.96 1.18/1.14 1.29/1.34 Sideway FIANKANEIDDANUTY

3 FPI 244 7.96 2.40/2.32 2.52/2.60 Uptrend Over Bought serduiduton

4 CHOW 3.36 7.01 3.26/2.16 3.48/3.58 Sideway senilushlunsou Sideway

5 PERM 2.40 6.19 2.30/2.22 2.48/2.60 Sideway Up senfu 2.36 uw IdnwiEnnsuuun

5 TOP MAINBROAD LOSER

Stock PClose %Change Support Resistance Trend (1 Week) Technical View
1 ML 1.08 -6.90 1.04/1.00 1.13/1.17 Sideway Up lRoAnNAUSITzuzdY
2 TAPAC 7.10 -5.96 6.85/6.55 7.35/7.55 Sideway Up winlinam 6.55 v dduilush
3 ECF 2.88 -4.64 2.80/2.72 2.96/3.06 Sideway Up ealzali il e h bl tigN:
4 SPPT 4.76 -4.03 4.64/4.50 4.90/5 Sideway Up iAgsaumsaanusini
5 SYNEX 12.30 -3.91 12.10/11.80 13/13.30 Sideway Up doriounieshdusio

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnvulunaniidrulnaifuiuiiumuusinineas tnamumsidanussinssiaduniey **
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unushilunsau Downtrend Channel
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Spot Gold
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Net YTD
-2726 -7136
-2581 54933
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B USD Futures

o R Thai Baht Spot Rat 4h
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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
S50G19 1100.1 -1.3 41 23 306 10 19 1103.29 1102.72  1106.31 0.02% 1.75% -2.20 -3.19
S50H19 1096.8 -15 137001 31725 205117 -8431 48 1104.29 1102.84 1111.90 0.38% 1.75% -5.50 -7.49
S50J19 1089.5 -2.1 8 -23 82 -1 80 1104.02 1101.60  1116.70 1.04% 1.75% -12.80 -14.52
S50M19 1090.8 -1.6 10698 3748 20521 946 139 1101.12 1096.93 1123.16 2.03% 1.75% -11.50 -10.32
S50U19 1087.3 -1.2 1455 321 7189 191 231 1093.02 1086.05 1129.65 3.08% 1.75% -15.00 -5.72
S50719 1086.1 -1.9 533 100 2766 88 322 1087.81 1078.09 1138.86 3.24% 1.75% -16.20 -1.71
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFG19 19440 -90 81 47 1266 28 19 19481 19471 19535 -41.35 1.75%
GFJ19 19500 -100 5 -19 1199 81 78 19536 19495 19755 -36.41 1.75%
GFM19 19550 -140 6 -4 160 6 139 19593 19519 19982 -43.33 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1309.60 -6.70 3800 1442 7111 676 48 1313.35
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG19 31.29 0.07 19 31.30 0.04
USDH19 31.26 0.01 48 31.37 0.01
USDJ19 31.20 0.03 80 31.45 -0.05
USDM19 31.15 0.02 140 31.60 -0.10
February 8, 2019 14 | Page
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