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Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 40.70 8.70 134 585 33.77 6.93 1090.70 0.01 9.13% 0.80 21.24
c
.g S50Z19C1075 24.40 6.60 723 3127 8.77 15.63 1099.40 0.01 9.62% 0.60 26.59
8' S50Z19C1100 13.50 4.40 915 3,815 0.00 13.50 1113.50 0.03 10.14% 0.40 31.76
E S$50Z19C1125 7.10 2.10 700 4,714 0.00 7.10 1132.10 0.04 10.70% 0.24 36.25
S$50Z19C1150 340 1.10 766 3,889 0.00 3.40 1153.40 0.06 11.06% 0.13 41.09
S50Z19P1050 11.50 -4.00 1402 4678 0.00 11.50 1038.50 -0.04 13.29% -0.28 -26.23
§ S50Z19P1075 19.60 -6.50 770 4,245 0.00 19.60 1055.40 -0.03 12.69% -042 -23.24
3‘ S50Z19P1100 33.30 -10.40 122 2,050 16.23 17.07 1066.70 -0.02 13.04% -0.58 -18.77
é S50Z19P1125 53.00 -9.00 12 593 41.23 11.77 1072.00 -0.01 14.81% -0.69 -14.14
S50Z19P1150 73.00 -13.30 10 383 66.23 6.77 1077.00 -0.01 15.45% -0.79 -11.67
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Finance & Securities
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B Top Most Active

GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily BANPU PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading

BERLI| JUCKER PUBLIC COMPANY LIMITED daily
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DW

OSP: OSP24C1912A

OSOTSPA PUBLIC COMPANY LIMITED

daily
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* e ldisouiisulunmsdornoeae H .
market oper;ﬂnﬁwftu "bisﬁmmiarkeﬁtj call Line: @dw24
Name OSP24C1912A Implied Volatility 50.00% Underlying Bid* DW Bid Price(THB) *
15-Oct-2019  16-Oct-2019  17-Oct-2019  18-Oct-2019  21-Oct-2019
Underlying Osp Delta 46.71% 3825 0.28 0.28 0.28 0.28 027
Type Call Listing Date 09-Jul-2019 3800 0 0 0 026 026
37.75 026 0.26 025 025 024
Strike 38.708 Last Trading Date  13-Dec-2019 3750 025 024 024 024 023
Conversion Ratio  10.15228 Expire 18-Dec-2019 S Lz v =) vz e
Date(Maturity 37.00 0.22 0.22 0.22 0.22 0.1
Date)
36.75 021 021 021 021 020
Moneyness -3.77% OTM outstanding (14- 31,400 o3 20 20 20 U20 nie
Oct-2019) 3625 0.19 0.19 0.19 0.18 0.18
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Volume Outperformed
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Crude Oil (WTI) Palm Oil

VLSO 1 53,457 001 {0024 052,47 531 L3 3853 48 (MDEX Crude Palm Oil (EOD)) daily
CFDs an W) Crude O3, 10, TVC ! 2,250.00
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’ Gold Futures
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Contracts Long Short Net YTD
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Foreign 6396 12460 -6064 46985
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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
S50V19 1082.9 16.2 14 3 51 9 15 1084.54 1084.10 1086.88 0.02% 1.75% -0.87 -1.64
S50X19 1081.8 14.8 4 -7 8 3 44 1085.56 1084.25 1092.42 0.38% 1.75% -1.97 -3.76
S50719 1079.5 13.2 158065 0 290140 0 73 1085.31 1083.14  1096.69 1.04% 1.75% -4.27 -5.81
S50H20 1076.3 12.9 10825 2994 25427 352 164 1082.41 1077.54  1107.97 2.03% 1.75% -7.47 -6.11
S50M20 1072.1 12.3 2084 593 7017 -235 258 1073.58 1065.92  1113.80 3.08% 1.75% -11.67 -1.48
S50U20 1067.8 12.7 667 326 1038 208 350 1068.29 1057.89 1122.85 3.24% 1.75% -15.97 -0.49
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 21620 -230 302 223 1119 49 15 21547 21538 21593 73.14 1.75%
GFZ19 21720 -170 113 94 912 31 73 21607 21564 21833 113.26 1.75%
GFG20 21720 -250 109 106 193 22 135 21671 21591 22089 49.26 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1504.00 -13.30 19846 1267 44131 3594 73 1497.26
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.40 -0.01 15 30.40 0.04
USDX19 30.40 0.01 44 30.47 0.04
uSDZz19 30.34 -0.02 73 30.54 -0.02
USDH20 30.33 0.00 164 30.76 -0.03
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwg Aide loss na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinbaywus (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 lasuSuiny anasamuniinnzdvamanninddnsdeaonsmn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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