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S50Z19C1050 47.70 -10.60 88 1519 42.69 5.01 1097.70 0.00 11.81% 0.84 19.26
c
.g S50Z19C1075 29.10 -7.50 750 3056 17.69 11.41 1104.10 0.01 11.84% 0.67 25.10
8' S50Z19C1100 14.60 -5.20 1160 5,780 0.00 14.60 1114.60 0.02 11.28% 0.45 33.86
E S$50Z19C1125 6.50 -3.10 1188 6,619 0.00 6.50 1131.50 0.04 11.42% 0.25 42.19
S50Z19C1150 2.80 -1.50 800 5,051 0.00 2.80 1152.80 0.06 11.97% 0.12 48.39
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§ S50Z19P1075 10.70 2.70 802 4,700 0.00 10.70 1064.30 -0.03 12.15% -0.34 -34.25
3‘ S50Z19P1100 20.50 4.30 407 2,757 7.31 13.19 1079.50 -0.01 11.14% -0.55 -29.22
é S50Z19P1125 38.00 6.80 200 825 32.31 5.69 1087.00 -0.01 11.77% -0.74 -21.35
S50Z19P1150 59.50 9.30 24 330 57.31 2.19 1090.50 0.00 12.80% -0.86 -15.79
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Property Development
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B Top Most Active

INDORAMA VENTURES PUBLIC COMPANY LIMITED daily AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Support 2.60
Resistance 2.76
Stop loss 2.56
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Swing Trading

AMATA CORPORATION PUBLIC COMPANY LIMITED daily_
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TOA PAINT (THAILAND) PUBLIC COMPANY daily
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Name TOA24C1911A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
12-Nov-2019  13-Nov-2019  14-Nov-2019  15-Nov-2019  18-Nov-2019
1 [o)
Underlying TOA Delta 92.64% 45.25 0.64 063 0.63 0.63 0.63
Type Call Listing Date 14-Mar-2019 45.00 061 061 061 061 060
4475 0.59 0.59 0.59 0.59 0.58
Strike 38.674 Last Trading Date  29-Nov-2019 4450 057 057 057 056 056
Conversion Ratio  10.56859 Expire 04-Dec-2019 i U i U= U= U=
Date(Maturity 44.00 0.52 0.52 0.52 0.52 0.51
Date)
4375 0.50 0.50 0.50 0.50 049
Moneyness 14.42% ITM outstanding (11- 152,100 43.50 048 048 048 0.47 0.47
Nov-2019) 4325 0.46 0.46 0.46 0.45 0.45
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Volume Outperformed

Last Base Vol | Volume | %Vol up
EKH 7.20 852,546 6,251,300 633%
VGl 9.85 8,306,020 43,838,400 427%
AWC 5.40 114,912,713 562,097,500 389%
WHAUP 5.95 3,421,743 15,293,800 346%
ALL 454 1,719,300 7,304,400 324%
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g COMMODITY MARKET

Cude 0 ()
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Spot Gold
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B USD Futures
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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
S50X19 1091.9 -10.8 0 -1 26 0 16 1093.52 1093.04 1096.03 0.02% 1.75% -0.79 -1.62
S50719 1094.0 -8.5 151618 14116 301573 -8967 45 1094.54 1093.19 1101.61 0.38% 1.75% 1.31 -0.54
S50F20 1089.2 -10.7 0 0 31 0 79 1094.37 1092.00 1106.79 1.04% 1.75% -3.49 -5.17
S50H20 1088.6 -8.4 11292 -2056 37577 1220 136 1091.55 1087.48  1112.92 2.03% 1.75% -4.09 -2.95
S50M20 1084.3 -8.5 1226 -454 8342 24 230 1083.53 1076.65 1119.68 3.08% 1.75% -8.39 0.77
S50U20 1079.5 -8.1 507 132 2764 -25 322 1078.33 1068.69  1128.93 3.24% 1.75% -13.19 1.17
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFZ19 21200 -40 102 -124 974 -32 45 21036 21010 21172 164.27 1.75%
GFG20 21260 -60 4 -50 348 -34 107 21098 21037 21421 161.87 1.75%
GFJ20 21300 -40 71 61 122 64 169 21161 21063 21671 139.47 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1471.80 -1.50 19197 -3723 58743 -6079 45 1459.41
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDX19 30.32 -0.06 16 30.36 0.00
uSDZ19 30.32 -0.02 45 30.43 0.00
USDF20 30.32 -0.03 79 30.52 0.00
USDH20 30.28 -0.04 136 30.65 -0.04
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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 lasuuiny anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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