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. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
/ INURNER © - 1050 -25 9.6 -9.6
40 =P/l
/ A lsavaaannes : - 1075 0 9.6 -9.6
2 N o 1100 25 96 15.4
/ l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
0 | A | 1125 50 9.6 404
IR AG0Ta035 050 { 10D 1125 1150 1175 Qﬂﬁuwu(lﬁaﬁuﬁa'\ﬂ) . 1150 75 96 65.4
-20
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 46.10 -9.90 26 1,122 43.08 3.02 1146.10 0.00 6.28% 0.92 22.89
c
-§ S50U19C1125 28.90 -6.60 217 2,458 18.08 10.82 1153.90 0.01 8.33% 0.69 27.18
8' S50U19C1150 15.90 -3.60 707 4,077 0.00 15.90 1165.90 0.02 8.82% 0.47 33.46
3 S50U19C1175 7.10 -2.20 1,038 6,106 0.00 7.10 1182.10 0.03 8.73% 0.26 42.50
S50U19C1200 3.30 -1.10 706 5,757 0.00 3.30 1203.30 0.05 9.29% 0.14 47.73
S50U19P1100 7.00 2.00 617 5,681 0.00 7.00 1093.00 -0.04 11.25% -0.21 -33.94
§ S50U19P1125 12.70 3.10 854 5170 0.00 12.70 1112.30 -0.03 10.38% -0.34 -31.00
3‘ S50U19P1150 24.60 6.10 534 3,347 6.92 17.68 1125.40 -0.02 10.67% -0.53 -24.42
E S50U19P1175 41.50 8.40 55 917 31.92 9.58 1133.50 -0.01 11.32% -0.68 -18.82
S50U19P1200 60.60 6.30 3 257 56.92 3.68 1139.40 0.00 11.31% -0.81 -15.33
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Information & Communication Technology
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Momentum Trading
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Swing Trading

BANGKOK EXPRESSWAY AND METRO
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TTCL PUBLIC COMPANY LIMITED daily
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DW

ESSO : ESSO24C1910A

ESSO (THAILAND) PUBLIC COMPANY LIMITED daily LSy LUIEU
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Name ESSO24C1910A Implied Volatility  60.00% Underlying Bid* DW Bid Price(THB) *
15-Jul-2019  17-Jul-2019  18-Jul-2019  19-Jul-2019  22-Jul-2019
Underlying ESSO Delta 74.19% 1140 101 101 101 100 100
Type Call Listing Date 28-May-2019 1780 098 0.98 098 0.97 0.97
11.20 0.95 095 0.95 0.94 0.94
Strike 9.470 Last Trading Date  31-Oct-2019 P - - - e -
Conversion Ratio  2.55000 Expire 05-Nov-2019 11.00 089 089 089 088 088
Date(Maturity 10.90 0.87 0.86 0.86 0.86 0.85
Date)
10.80 0.84 083 0.83 0.83 0.82
Moneyness 16.16% ITM outstanding (14- 7,000 10.70 wE usy Usy B B
Jul-2019) 10.60 078 078 077 077 076
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Volume Outperformed
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’ Gold Futures

1 o/ . Spot Gold 4 hours
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a a' = a 1 o/ o/ . ] 1'420'00
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U £1,400.00
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it 12 n.a. 2019 Institution 14659 14946 -287 -3504
ﬂEJ\TI/!'LLVLSPPR NASEIDARINBIAN Foreign 4413 9694 -5281 65958
56U .54
s 800.54 st Local 28265 22697 5568 -38069
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Bl USD Futures

US DollarThai BahtRT (IQXUSTB)
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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
S50N19 1145.0 -8.0 29 22 562 -2 17 1144.00 1143.47  1146.80 0.02% 1.75% 1.92 1.00
S50Q19 1144.1 -8.0 g 3 18 0 47 1145.10 1143.62  1152.82 0.38% 1.75% 1.02 -1.00
S50U19 1141.6 -9.7 171333 42198 330159 -5976 76 1144.77 1142.39  1157.27 1.04% 1.75% -1.48 -3.17
S50719 1142.0 9.1 13746 16 31700 -156 167 1141.62 1136.39  1169.07 2.03% 1.75% -1.08 0.38
S50H20 1137.9 9.1 1890 78 6946 71 258 1132.33 1124.25  1174.75 3.08% 1.75% -5.18 5.57
S50M20 1134.6 -9.3 611 148 2837 195 352 1126.65 1115.63 1184.53 3.24% 1.75% -8.48 7.95
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFQ19 20680 -70 86 -76 1375 -98 47 20798 20771 20938 -117.94 1.75%
GFV19 20740 -70 25 -51 975 -36 109 20860 20798 21185 -119.62 1.75%
GFZ19 20800 -60 26 24 199 10 167 20917 20822 21416 -117.33 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1414.50 -17.20 9905 -6972 22915 -3968 76 1418.22
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 17 30.94 -0.13
USDQ19 30.76 0.16 47 31.01 -0.13
USDU19 30.66 0.09 76 31.08 -0.23
uUsbZz19 30.80 0.25 167 31.31 -0.09
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