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Interest Value Value Even Premium Volatility Gearing
S50U19C1025 78.40 -6.40 4 282 82.41 -4.01 1103.40 0.00 0.00% 1.00 13.38
c
-§ S50U19C1050 54.00 -3.50 79 1247 57.41 -3.41 1104.00 0.00 0.00% 1.00 19.15
8‘ S50U19C1075 32.00 -1.90 495 3075 32.41 -0.41 1107.00 0.00 0.00% 1.00 33.73
3 S50U19C1100 13.90 -1.80 794 6,756 741 6.49 1113.90 0.01 9.96% 0.63 50.50
S50U19C1125 4.40 -1.50 552 7,949 0.00 4.40 1129.40 0.02 11.34% 0.27 67.71
S50U19P1025 0.40 -0.30 372 7331 0.00 040 1024.60 -0.07 18.38% -0.02 -66.22
§ S50U19P1050 1.30 -0.20 890 5751 0.00 1.30 1048.70 -0.05 17.12% -0.07 -60.22
3‘ S50U19P1075 3.80 0.20 608 6,641 0.00 3.80 1071.20 -0.03 15.71% -0.18 -53.31
é S50U19P1100 10.90 1.20 633 4,124 0.00 10.90 1089.10 -0.02 15.25% -0.41 -41.45
S50U19P1125 25.30 0.30 97 2,674 17.59 7.71 1099.70 -0.01 15.85% -0.67 -29.20
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B Top Most Active
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Momentum Trading
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Swing Trading
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TOA PAINT (THAILAND) PUBLIC COMPANY daily tlu"‘f’u "lu" ﬁ"‘u
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market open winifu lisiuane market call ine: @dw
Name TOA24C1911A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
11-Sep-2019 12-Sep-2019 13-Sep-2019 16-Sep-2019  17-Sep-2019
Underlying TOA Delta 54.54%
39.50 036 036 036 035 035
Type Call Listing Date 14-Mar-2019 3925 035 034 034 034 033
39.00 033 033 033 032 032
Strike 38.674 Last Trading Date  29-Nov-2019
38.75 032 032 032 031 031
Conversion Ratio  10.56859 Expire 04-Dec-2019 3850 031 030 030 030 029
Date(Maturity 38.25 0.29 0.29 0.29 0.28 0.28
Date)
38.00 028 028 028 027 027
Moneyness -0.45% OTM outstanding (10- 76,200 37.75 0.27 0.27 0.27 0.26 0.26
Sep-2019) 37.50 026 026 025 025 025
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Volume Outperformed
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g COMMODITY MARKET

Crude Oil (WTI) Shipping Index
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’ Gold Futures
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Juii 10 n.o. 2019 nstitutton
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ﬁszﬁu 882.42 ¢u Local 22990 24293 -1303 -59532
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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 1103.7 -2.5 150706 30420 274897 6921 16 1108.25 1107.76  1110.80 0.02% 1.75% -3.71 -4.55
S50V19 1099.5 -4.5 12 7 44 -7 49 1109.45 1107.96  1117.25 0.38% 1.75% -7.91 -9.95
S50X19 1101.0 -2.5 1 0 14 0 78 1109.09 1106.72  1121.51 1.04% 1.75% -6.41 -8.09
S50719 1102.3 -1.8 17489 3315 51393 -605 107 1106.50 1103.25 1123.54 2.03% 1.75% -5.11 -4.20
S50H20 1099.0 -1.8 2290 282 10130 68 198 1099.42 1093.41 1130.96 3.08% 1.75% -8.41 -0.42
S50M20 1095.3 -2.2 610 84 6348 -21 292 1094.21 1085.35  1140.72 3.24% 1.75% -12.11 1.09
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 21830 -230 114 -66 1218 -48 49 21773 21744 21926 57.06 1.75%
GFZ19 21910 -220 27 -191 737 -64 107 21833 21770 22168 76.66 1.75%
GFG20 21930 -230 83 68 206 88 169 21898 21797 22426 32.08 1.75%
Gold Online Futures
Series Settle Change COI\IIt:;CtS Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1498.10 -14.20 11569 407 26991 345 16 1493.40
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.62 -0.01 16 30.66 0.00
USDV19 30.60 0.00 49 30.74 -0.02
USDX19 30.58 0.00 78 30.81 -0.04
uUsbZz19 30.59 -0.02 107 30.89 -0.03
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Remark : FSS's Chairman is a TRUE’s director.
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