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e Change Vol SR MU e Fen  promium voutty PP Georing

S50U19C1025 85.00 6.60 3 282 90.39 -5.39 1110.00 0.00 0.00% 1.00 12.29
.§ S50U19C1050 63.00 9.00 29 1244 65.39 -2.39 1113.00 0.00 0.00% 1.00 16.96
on' S50U19C1075 39.40 7.40 294 3004 40.39 -0.99 1114.40 0.00 0.00% 1.00 27.35
3 S50U19C1100 18.80 490 938 6,547 15.39 3.41 1118.80 0.00 9.43% 0.77 4557
S50U19C1125 6.50 2.10 933 8,015 0.00 6.50 1131.50 0.01 11.18% 0.37 63.05
S50U19P1025 0.40 0.00 117 7357 0.00 0.40 1024.60 -0.08 20.40% -0.02 -62.02
§ S50U19P1050 0.70 -0.60 298 5759 0.00 0.70 1049.30 -0.06 17.05% -0.04 -67.86
g‘ S50U19P1075 240 -1.40 753 6,390 0.00 240 1072.60 -0.04 15.89% -0.13 -59.40
E S50U19P1100 6.80 -4.10 559 4,162 0.00 6.80 1093.20 -0.02 14.30% -0.31 -51.10
S50U19P1125 19.20 -6.10 513 2,942 9.61 9.59 1105.80 -0.01 15.12% -0.60 -34.63

September 12, 2019 3 | Page



%ﬂ Chart Insight _ ‘F"W\IANSIA
P> SECTOR OUTLOOK

Petrochemicals & Chemicals
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B Top Most Active
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Momentum Trading
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wing Trading
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BTS: BTS24C2001A

BTS GROUP HOLDINGS PUBLIC COMPANY daily tlu"%’u llu" ﬁ"‘u
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Name BTS24C2001A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
12-Sep-2019 13-Sep-2019 16-Sep-2019 17-Sep-2019  18-Sep-2019
Underlying BTS Delta 66.34%
13.70 047 047 0.46 0.46 0.46
Type Call Listing Date 24-Apr-2019 13.60 045 045 045 045 045
13.50 0.44 043 043 043 043
Strike 12.524 Last Trading Date  31-Jan-2020
13.40 042 042 042 041 041
Conversion Ratio  4.26294 Expire 05-Feb-2020 13.30 0.40 040 040 040 040
Date(Maturity 13.20 0.39 0.39 0.38 038 038
Date)
13.10 037 0.37 037 037 037
Moneyness 6.20% ITM outstanding (11- 61,000 13.00 0.36 0.36 035 035 035
Sep-2019) 12.90 034 0.34 034 034 034
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Volume Outperformed
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o —~ Spot Gold daily
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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
S50U19 11125 8.8 152252 1546 268094 -6803 15 1116.18 1115.72 1118.59 0.02% 1.75% -2.89 -3.68
S50V19 1111.1 11.6 11 -1 49 5 48 1117.40 1115.93 1125.10 0.38% 1.75% -4.29 -6.30
S50X19 1109.8 8.8 2 0 14 0 77 1117.06 1114.71 1129.41 1.04% 1.75% -5.59 -7.26
S50719 1110.8 8.5 21525 4036 52882 1489 106 1114.48 1111.24 1131.49 2.03% 1.75% -4.59 -3.68
S50H20 1106.9 7.9 3507 1217 10297 167 197 1107.38 1101.36  1138.99 3.08% 1.75% -8.49 -0.48
S50M20 1103.3 8.0 1469 859 6295 -53 291 1102.14 1093.25  1148.83 3.24% 1.75% -12.09 1.16

Gold Futures

Series Settle  Change Cor:ltcr,;cts Ch\;?qlge ol Ch:r:ge I)D:l)':::g/ - . Theoretical PI;?:::::Tt/ Risk Free Rate
eoretical Lower Upper

GFV19 21790 -40 86 -28 1212 -6 48 21718 21690 21868 71.83 1.75%

GFZ19 21850 -60 18 -9 747 10 106 21778 21715 22109 71.57 1.75%

GFG20 21930 0 12 -71 155 =51 168 21843 21743 22366 87.16 1.75%

Gold Online Futures

Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1496.20 -1.90 7666 -3903 25758 -1233 15 1493.25
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.60 -0.02 15 30.59 0.05
USDV19 30.58 -0.02 48 30.67 0.03
USDX19 30.56 -0.02 77 30.74 0.01
USDZ19 30.57 -0.02 106 30.81 0.02
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yiwnnanniwd Aiwde loss e @wmw) enadudguasninades (Market Maker) uazgpanlumagyusasinbaywus (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 iz SET50 Future lasuSuny anasamuniinnzdvamanninddnsdeasnsn dau dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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