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s SET50 Index Futures

(SET50 June 19)
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1103 1100 1114
Contracts Long Short Net YTD
Institution 26000 24722 1278 -29219
Foreign 40375 51416 -11041 62458
Local 82163 72400 9763 -33239
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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 18.7 -18.7
80 / 1000 -75 18.7 -18.7
/ Aauns . Wait and See
60 1025 -50 18.7 -18.7
" / YIVURIAR : - 1050 -25 187  -187
=P/l
2 / fin lsgesavnanged : - 1075 . 18751817
/ N o 1100 25 18.7 6.3
0 w T T T T w T w 1 l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i .-
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 18.7 313
20 8 i -
IREVU(HenNADNL) : 1150 75 18.7 56.3
-40
1175 100 18.7 81.3
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
S50M19C1025 82.00 -7.10 6 297 83.83 -1.83 1107.00 0.00 0.00% 1.00 13.05
c
.g S50M19C1050 57.50 -10.00 1 547 58.83 -1.33 1107.50 0.00 0.00% 1.00 18.47
8 S50M19C1075 36.20 -8.30 208 1824 33.83 2.37 1111.20 0.00 6.45% 0.91 27.90
3 S50M19C1100 18.30 -5.30 677 5,824 8.83 947 1118.30 0.01 7.66% 0.63 38.25
S50M19C1125 7.00 -2.80 758 6,943 0.00 7.00 1132.00 0.02 7.87% 0.33 52.50
S50M19P1025 0.90 0.00 101 3626 0.00 0.90 1024.10 -0.08 12.52% -0.04 -51.69
.5 S50M19P1050 2.30 0.50 343 4508 0.00 2.30 1047.70 -0.06 11.75% -0.10 -47.44
8‘ S50M19P1075 5.10 1.30 972 6,582 0.00 5.10 1069.90 -0.04 10.62% -0.20 -44.15
é S50M19P1100 12.10 3.70 1001 5,095 0.00 12.10 1087.90 -0.02 10.14% -040 -36.38
S50M19P1125 25.70 6.60 271 2,671 16.17 9.53 1099.30 -0.01 10.40% -0.63 -27.02
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P> SECTOR OUTLOOK

Information & Communication Technology

Level 1 Level 2 Information & Communication Technology
Support 155.50 154
Resistance 158 160
winsihlunsou Flag ***
suiinanmaluladasauimauaznisdoans ot lusou *“ I I -f
msinshlunseu Flag grununsuddeysouiiii 154 am H ++**+HI *-“
19 - 3 . 5 = 20 , 22 26 fin. 05 07 11 13 15 19 21 25 27 wao. 03 05 10 12 18 22 24 26 e 07 |

Property Development

Level 1 Level 2 PPPPP rty Development dally-: —

lL 1 295:00
Support 288 285 oy AT I Hy | oo
Pe l+# 1'L o} **' IT* !*#T“‘
Resistance 293 296 l » ; i 20200
L L T

F bt

0 e h | 286.00

naasualis h+* “* *

) “ +++ -

o o ! o a o o o ! = o 1 100.0000
gouinauWauiadimnaunsng gaushassiotilos 3 Tu ' a0.0000
a0 o 0 . o . = e N f_/\-/\/—\ { 60.0000)
fasioru aaenasdusiady 20 Ju funwszuznag N~ | 40.0000
Wuay fenuidssmaindhassioluhil i
;,“;?a MQ‘E‘ nrgrgmmm;r:-‘mm 05 07 11 13 15 20 22 26 fAm. 05 07 11 13 15 19 21 25 27 we. 03 05 10 12 18 22 24 26 w.a. 07 \ WWWWWWWWWWW i |

May 8, 2019 4 | Page



Q'" Chart Insight _, ] ‘F"W\IANSIA
B Top Most Active

INDORAMA VENTURES PUBLIC COMPANY LIMITED daily KASIKORNBANK PUBLIC COMPANY LIMITED daily_
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Momentum Trading

KRUNGTHAI CARD PUBLIC COMPANY LIMITED daily
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d Swing Trading

PTT PUBLIC COMPANY LIMITED
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DW

BGRIM: BGRI24C1907A

B.GRIMM POWER PUBLIC COMPANY LIMITED daily tlu’)%u llu"ﬁ"‘u
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——— Rl Line: @cw24
Name BGRI24C1907A Implied Volatility 56.00% Underlying Bid* DW Bid Price(THB) *
08-May-2019  09-May-2019  10-May-2019  13-May-2019  14-May-2019
1 [o)
Underlying BGRIM Delta 58.31% 3425 043 043 043 042 042
Type Call Listing Date 07-Feb-2019 34.00 041 041 041 040 040
3375 040 040 040 039 039
Strike 32.808 Last Trading Date  31-Jul-2019 3350 039 038 038 037 037
Conversion Ratio  10.38961 Expire 05-Aug-2019 33.25 037 0.37 037 036 036
Date(Maturity 33.00 036 0.36 035 035 0.34
Date)
3275 034 034 034 033 033
Moneyness 1.35% ITM outstanding (07- 202,400 32.50 033 033 033 032 032
May-2019) 3225 032 032 031 031 030
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FINANSIA
HERO|

Volume Outperformed

Last Base Vol | Volume | %Vol up
THCOM 6.05 1,402,301 8,395,200 498%
AUCT 7.10 1,089,000 5,814,500 433%
IRPC 5.40 39,373,668 175,024,200 344%
SPRC 10.30 9,517,455 35,749,300 275%
BCPG 17.60 3,348,126 12,292,200 267%
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g® COMMODITY MARKET
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’ Gold Futures

o . o == ~ Spot Gold daily
aunsnzanIn 1290 noaans inoilue?
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o wasniwuuzsalla Long iesmvasAnzaniu

(1 T T] (187 T g 111
1290 soaans Mutuusvind lseae 1300 —
1280 1275 1290 1300

1308 @2aa19 sinviavutdondauinivas 1283
fA9aANT Contracts Long Short Net YTD
o o Institution 12535 10866 1669 -1983

Suii 7 w.a. 2019 e
- . Forei 1 2917 7 24

Ao SPDR Asn1afiomsaanaesn oretan 0856 ° 939 62458
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B USD Futures

, . RN = Thai Baht Spot Rate dail
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML guel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50K19 1108.0 -7.3 38 36 425 -11 22 1109.99 1109.32  1113.49 0.02% 1.75% -0.83 -1.99
S50M19 1106.0 -8.9 136336 54084 312529 -10247 50 1110.91 1109.39  1118.89 0.38% 1.75% -2.83 -4.91
S50N19 1106.0 -7.3 12 11 25 12 83 1110.62 1108.10 1123.86 1.04% 1.75% -2.83 -4.62
S50U19 1102.2 -8.7 10294 5126 21576 206 142 1107.62 1103.31  1130.27 2.03% 1.75% -6.63 -5.42
S50719 1101.6 -8.9 1221 211 6570 -16 233 1099.42 1092.34  1136.58 3.08% 1.75% -7.23 2.18
S50H20 1098.5 -8.8 637 193 2811 122 324 1094.16 1084.32 1145.84  3.24% 1.75% -10.33 4.34
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM19 19510 -30 346 0 1312 -391 50 19532 19505 19672 -22.05 1.75%
GFQ19 19610 100 87 -652 407 -337 113 19591 19531 19908 19.09 1.75%
GFV19 19690 30 23 -565 214 -65 175 19649 19555 20139 41.17 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1286.50 11.00 5637 -5974 13534 -5127 50 1288.95
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.89 -0.13 22 31.94 0.01
USDM19 31.89 -0.10 51 32.01 0.01
USDN19 31.85 -0.12 83 32.09 -0.03
USbu19 31.80 -0.14 142 32.24 -0.08
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