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Contracts Long Short Net YTD
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Foreign 41729 51788 -10059 33787
Local 82394 77893 4501 -45385
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Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 32.00 -5.10 47 535 17.54 14.46 1082.00 0.01 10.71% 0.65 21.82
c
.g S50Z19C1075 17.80 -4.00 617 2937 0.00 17.80 1092.80 0.02 10.36% 047 27.99
8' S50Z19C1100 9.10 -2.80 547 3,763 0.00 9.10 1109.10 0.04 10.47% 0.29 33.87
E S$50Z19C1125 5.00 -1.00 541 4,580 0.00 5.00 1130.00 0.06 11.26% 0.17 36.76
S$50Z19C1150 2.30 -0.70 274 3,492 0.00 2.30 1152.30 0.08 11.47% 0.09 41.64
S50Z19P1050 15.50 2.80 627 4024 0.00 15.50 1034.50 -0.03 12.31% -0.36 -24.96
§ S50Z19P1075 26.10 3.60 597 4,094 7.46 18.64 1048.90 -0.02 11.80% -0.53 -21.54
3‘ S50Z19P1100 43.70 5.70 37 2,007 32.46 11.24 1056.30 -0.01 12.88% -0.67 -16.39
é S50Z19P1125 62.00 5.70 8 587 57.46 4.54 1063.00 0.00 12.53% -0.80 -13.79
S50Z19P1150 86.30 8.30 3 378 82.46 3.84 1063.70 0.00 15.19% -0.84 -10.40
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B Top Most Active

GLOBAL POWER SYNERGY PUBLIC COMPANY ﬂa"y ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily
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Momentum Trading

PRIMA MARINE PUBLIC COMPANY LIMITED daily
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Swing Trading

AMANAH LEASING PUBLIC COMPANY LIMITED
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DW

BCH: BCH24C2003A

BANGKOK CHAIN HOSPITAL PUBLIC COMPANY daily 50 tlu"{u ({87 9] ﬁ"‘u
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market open winifu lisiuane market call Line: @dw24
Name BCH24C2003A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
11-Oct-2019  15-Oct-2019  16-Oct-2019  17-Oct-2019  18-Oct-2019
H [o)
Underlying BCH Delta 38.97% 16.10 029 029 028 028 028
Type Call Listing Date 23-Aug-2019 180 028 0.28 0.27 0.27 0.27
15.90 027 027 026 026 026
Strike 17.827 Last Trading Date  31-Mar-2020 P . " . - -
Conversion Ratio  4.22333 Expire 03-Apr-2020 R e 0.25 025 0.24 024
Date(Maturity 15.60 0.24 0.24 0.24 0.24 0.23
Date)
1550 023 023 023 023 023
Moneyness -11.93% OTM outstanding (10- 27,900 154 0z vz2 02z e e
Oct-2019) 15.30 0.22 021 0.21 021 021
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Volume Outperformed
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Crude Oil (WTI) Shipping Index

TVCUSOHL, 10 53,81 W 006 [0.11%) 0:53.87 H:54.10 1:53.75 €53.81 Shipping Index (EOD) daily
€FDs o WTI Crude il 10, TVE o
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’ Gold Futures
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A11s7 1490 moaans sinw1anudi lsiidasian

(VLT (07T g 1T}
vasAInza 1500 moaans 1490 1480 1500 1515
Contracts Long Short Net YTD
o o Instituti 7612 8506 -894 -2311
Jui 10 s.A. 2019 nstitution
ﬂaw!u SPDR 280461 2.05 6 Foreign 5239 2676 2563 33787
aduﬁﬁixﬁu 921 71 ﬁu Local 12360 14029 -1669 -45385
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel. O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50V19 1066.7 -8.4 11 8 42 -1 19 1068.50 1067.95 1071.42 0.02% 1.75% -0.84 -1.80
S50X19 1067.0 -7.5 11 0 5 -11 48 1069.46 1068.06 1076.83  0.38% 1.75% -0.54 -2.46
S50719 1066.3 -8.2 142804 0 288503 0 77 1069.14 1066.89  1080.96 1.04% 1.75% -1.24 -2.84
S50H20 1063.4 -8.1 7831 -1061 25075 705 168 1066.16 1061.25 1091.96 2.03% 1.75% -4.14 -2.76
S50M20 1059.8 -7.8 1491 -1212 7252 -16 262 1057.35 1049.69 1097.58 3.08% 1.75% -7.74 2.45
S50U20 1055.1 -7.9 341 -151 830 1 354 1052.11 1041.76  1106.47 3.24% 1.75% -12.44 2.99
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 21850 160 79 45 1070 7 19 21610 21599 21669 239.58 1.75%
GFZ19 21890 90 19 -4 881 13 77 21670 21625 21910 219.54 1.75%
GFG20 21970 110 3 0 171 5 139 21735 21652 22166 235.36 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1517.30 5.40 18579 9661 40537 5334 77 1499.75
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.41 0.06 19 30.45 0.01
USDX19 30.39 0.08 48 30.52 -0.01
uSDZz19 30.36 0.05 77 30.59 -0.04
USDH20 30.33 0.06 168 30.81 -0.07
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AnmdayauazRaranatdesaunaudaumsdadulansu

yiwnnanniwd Aiwde loss 1na @wmw) enadudguasninades (Market Maker) uazdeanlumagyusasinbaywus (Derivative Warrants) Uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

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 Wz SET50 Future lasuuiny snasamuniinnzdvamanninddhsdeasnsmn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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