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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 18.7 -18.7
80 / 1000 -75 18.7 -18.7
/ Aauns . Wait and See
60 1025 -50 18.7 -18.7
" / YIVURIAR : - 1050 -25 187  -187
=P/l
2 / fin lsgesavnanged : - 1075 . 18751817
/ N o 1100 25 18.7 6.3
0 w T T T T w T w 1 t‘l.l'l‘lr'l&l'lilﬂ'l‘i‘l/l'lﬂ'l‘l‘i .-
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 18.7 313
20 8 i -
IREVU(HenNADNL) : 1150 75 18.7 56.3
-40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 68.10 -1.90 13 271 70.38 -2.28 1093.10 0.00 0.00% 1.00 15.33
c
.g S50M19C1050 48.00 2.70 107 602 45.38 2.62 1098.00 0.00 9.24% 0.91 20.76
8' S50M19C1075 26.00 0.00 330 2530 20.38 5.62 1101.00 0.01 8.06% 0.76 32.05
3 S50M19C1100 11.40 0.20 1181 6,819 0.00 11.40 1111.40 0.01 8.40% 0.46 44.58
S50M19C1125 3.80 -0.20 777 7,952 0.00 3.80 1128.80 0.03 8.60% 0.21 59.14
S50M19P1025 1.60 -0.20 152 3349 0.00 1.60 1023.40 -0.07 13.08% -0.07 -47.85
,5 S50M19P1050 3.00 -0.10 752 5161 0.00 3.00 1047.00 -0.04 11.23% -0.13 -48.89
8‘ S50M19P1075 6.90 -0.50 803 7,188 0.00 6.90 1068.10 -0.02 9.98% -0.28 -44.67
E S50M19P1100 16.60 -0.90 528 5,021 4.62 11.98 1083.40 -0.01 9.55% -0.53 -34.97
S50M19P1125 33.30 -1.80 245 2,579 29.62 3.68 1091.70 0.00 9.58% -0.77 -25.30
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P> SECTOR OUTLOOK

Energy & Utilities
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BEAUTY COMMUNITY PUBLIC COMPANY LIMITED daily
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PTT GLOBAL CHEMICAL PUBLIC COMPANY daily
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Momentum Trading

MAJOR CINEPLEX GROUP PUBLIC COMPANY dalily
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¢ o
EA: EA24C1910A

ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily tlu"‘g’u llu" ﬁ"‘u
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market open winifu lisiuane market call .
Name EA24C1910A Implied Volatility 61.00% Underlying Bid* DW Bid Price(THB) *
13-May-2019  14-May-2019  15-May-2019  16-May-2019  17-May-2019
Underlying EA Delta 50.50% 5500 061 061 060 060 060
Type Call Listing Date 24-Apr-2019 475 060 0.60 059 059 059
54.50 0.59 0.59 0.58 0.58 0.58
Strike 59.440 Last Trading Date  31-Oct-2019 5425 058 058 057 057 057
Conversion Ratio  12.66000 Expire 05-Nov-2019 >4.00 0.57 0.57 0-56 0-56 0-56
Date(Maturity 53.75 0.56 0.56 0.55 0.55 0.55
Date) 53.50 0.55 0.55 0.54 0.54 0.54
Moneyness -9.15% OTM outstanding (12- 871,100 53.25 0.54 054 053 053 053
May-2019) 53.00 053 053 0.52 052 052
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FINANSIA
HERO|

Volume Outperformed

Last Base Vol | Volume | %Vol up
TNP 1.50 65,300 7,133,500 10,824%
MVP 1.88 426,300 6,164,500 1,346%
svi 4.26 1,780,844 18,101,500 916%
TSE 2.60 897,200 8,928,200 895%
JAS 5.55 3,479,400 31,533,500 806%
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g COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal
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’ Gold Futures

o g7 = o Spot Gold 4 hours
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B USD Futures

P ) =i y Thai Baht Spot Rate dail
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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
S50K19 1094.7 -1.3 34 19 442 13 17 1096.26 1095.75 1098.94  0.02% 1.75% -0.68 -1.56
S50M19 1094.3 0.2 183879 38793 315644 -5068 45 1097.23 1095.88 1104.32 0.38% 1.75% -1.08 -2.93
S50N19 1092.6 -1.3 14 14 40 13 78 1097.04 1094.70  1109.33 1.04% 1.75% -2.78 -4.44
S50U19 1090.5 -0.1 16602 4307 25409 1567 137 1094.23 1090.12 111581 2.03% 1.75% -4.88 -3.73
S50719 1090.4 0.3 1331 123 7062 92 228 1086.28 1079.44 112220 3.08% 1.75% -4.98 412
S50H20 1087.2 0.3 634 -19 3473 129 319 1081.12 1071.54 1131.38 3.24% 1.75% -8.18 6.08

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
GFM19 19360 -130 346 0 1665 149 45 19362 19338 19487 -1.89 1.75%
GFQ19 19430 -130 49 -110 549 -71 108 19420 19363 19720 9.75 1.75%
GFV19 19480 -130 8 -195 235 7 170 19478 19388 19950 2.32 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1290.10 1.30 5788 -1526 14549 -1488 45 1289.29
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.54 -0.24 17 31.64 -0.05
USDM19 31.59 -0.14 46 31.71 0.00
USDN19 31.55 -0.21 78 31.79 -0.04
USbu19 31.49 -0.20 137 31.94 -0.10
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