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Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50U19C1025 84.80 4.80 280 85.57 -0.77 1109.80 0.00 0.00% 1.00 12.92
c
-§ S50U19C1050 57.50 1.50 4 1265 60.57 -3.07 1107.50 0.00 0.00% 1.00 18.21
8' S50U19C1075 33.90 -0.70 194 3274 35.57 -1.67 1108.90 0.00 0.00% 1.00 30.84
3 S50U19C1100 15.70 -0.30 471 6,688 10.57 5.13 1115.70 0.00 9.34% 0.69 48.71
S50U19C1125 5.90 -0.20 594 8,057 0.00 5.90 1130.90 0.02 11.68% 0.32 60.21
S50U19P1025 0.70 -0.10 196 7246 0.00 0.70 1024.30 -0.08 20.26% -0.03 -55.31
§ S50U19P1050 1.50 -0.50 440 5559 0.00 1.50 1048.50 -0.06 17.90% -0.07 -55.33
3‘ S50U19P1075 3.60 -0.80 539 6,673 0.00 3.60 1071.40 -0.04 15.84% -0.17 -52.37
é S50U19P1100 9.70 -0.80 582 4,198 0.00 9.70 1090.30 -0.02 14.87% -0.37 -42.92
S50U19P1125 25.00 -1.30 69 2,671 14.43 10.57 1100.00 -0.01 17.31% -0.62 -27.55
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Momentum Trading
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d Swing Trading
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DW

BEM: BEM24C1909A

BANGKOK EXPRESSWAY AND METRO da”y, = tlu"%’u llu"ﬁ"‘u
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’l I ‘ '*I it }!'—l-* “ i “ \'i : T dusio memailenmaiiushannusnasisnan
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| |" * 1o sinvinviunsednan 10.90 v
— T"l r *IH - 10.40
10.20]
IIT”[“T“H[Hl FI“ 10.00
‘1- 9.80| ,
960 AaunnayatNuLaN
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M5 951AN Email: dw@fnsyrus.com
1914 19 22 2? wio 04 10 17 22 25 we 08 13 16 22 27 A0 07 12 17 20 25 n~~ 04 09 12 18 23 26 an 06 09 15 20 23 28 nv. 05 10 13 1? mmmmmmmm * gnsesen ldiUsnu ol sdonnuan |_ . d 24
market open winifu lisiuane market call ine: @dw
Name BEM24C1909A Implied Volatility 40.00% Underlying Bid* DW Bid Price(THB) *
10-Sep-2019 11-Sep-2019 12-Sep-2019 13-Sep-2019  16-Sep-2019
1 [o)
Underlying BEM Delta 18.53% 1160 0.04 0.04 0.04 0.04 0.03
Type Call Listing Date 13-Jun-2019 11.50 0.04 0.03 0.03 0.03 0.02
1140 0.03 0.03 0.03 0.03 0.02
Strike 12.253 Last Trading Date  30-Sep-2019
1130 0.03 0.02 0.02 0.02 0.02
Conversion Ratio  4.63456 Expire 03-Oct-2019 11.20 0.02 0.02 0.02 0.02 0.01
Date(Maturity 11.10 0.02 0.02 0.02 0.01 0.01
Date
) 11.00 0.02 001 001 001 001
Moneyness -8.59% OTM outstanding (09- 5,365,400 10.90 0.01 0.01 0.01 0.01 0.01
Sep-2019) 10.80 001 001 001 001 0.00
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’ Gold Futures
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o o Instituti 154 132 224 -4087

Juii 9 n.w. 2019 nstitution 5498 3255 3 08
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filonadaud1dnaAsa Thai Baht Spot Rate hours.
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undaiinsou 30.65 un/aeaans siowtouluiui 2 31,00
maAduumilonaiazdoumsiininsziudina | “ ‘ 30900
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e . £30.100
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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
S50U19 1106.2 0.9 120286 6713 267976 -2481 17 1111.46 1110.95 1114.18 0.02% 1.75% -4.37 -5.26
S50V19 1104.0 0.1 5 -2 51 -4 50 1112.65 1111.13 1120.64 0.38% 1.75% -6.57 -8.65
S50X19 1103.5 0.9 0 0 13 0 79 1112.28 1109.87  1124.90 1.04% 1.75% -7.07 -8.78
S50719 1104.1 0.4 14174 992 51998 13 108 1109.65 1106.36  1126.90 2.03% 1.75% -6.47 -5.55
S50H20 1100.8 -0.2 2008 -737 10062 130 199 1102.52 1096.46  1134.31 3.08% 1.75% -9.77 -1.72
S50M20 1097.5 0.4 526 -308 6369 114 293 1097.29 1088.37  1144.09 3.24% 1.75% -13.07 0.21
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 22060 50 180 -95 1266 -99 50 21779 21749 21935 280.97 1.75%
GFZ19 22130 50 218 154 801 -37 108 21839 21775 22177 290.55 1.75%
GFG20 22160 20 15 -3 118 9 170 21904 21803 22435 255.97 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1512.30 4.70 11162 -7557 26646 -4115 17 1491.96
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.63 -0.01 17 30.70 -0.03
USDV19 30.60 -0.02 50 30.78 -0.06
USDX19 30.58 -0.02 79 30.86 -0.08
uUsbZz19 30.61 0.02 108 30.93 -0.05
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CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA iz SET50 Future lasuSuny anasamuniinnzdvamanninddnsdeasnsn dau dnasmu
) a o oa & o a. a o o . o a
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Remark : FSS's Chairman is a TRUE'’s director.
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