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S50U19C1025 34.60 -6.40 50 223 31.32 3.28 1059.60 0.00 8.56% 0.86 26.21
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Momentum Trading
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Swing Trading
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DW

EGCO: EGCO24C1908A
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market open winifu lisiuane market call .
Name EGCO24C1908A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
16-Aug-2019  19-Aug-2019  20-Aug-2019  21-Aug-2019  22-Aug-2019
1 [o)
Underlying EGCO Delta 97.78% 317,00 105 105 105 105 105
Type Call Li.Sti.ng Date 10-Jan-2019 316.00 1.03 1.03 1.03 1.03 1.03
315.00 1.01 1.01 1.01 1.00 1.00
Strike 269.224 Last Trading Date = 30-Aug-2019 314.00 099 098 098 098 098
Conversion Ratio  45.78755 Expire 04-Sep-2019 313.00 0.97 0.9 0-96 0.6 0.6
Date(Maturity 312.00 095 0.94 0.94 0.94 0.94
Date)
311.00 092 092 092 092 092
Moneyness 16.26% ITM outstanding (14- 4,000 310.00 0.90 090 0.90 0.50 0.50
Aug-2019) 309.00 0.88 0.88 0.88 0.87 0.87
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Crude Oil (WTI) Shipping Index
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’ Gold Futures
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Spot Gold
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1510 1500 1535 1545
Contracts Long Short Net YTD
i 15 a.a. 2019 Institution 13124 12272 852 -3735
ﬂa\i‘l/!‘l\,{ SPDR ANBIDATEIIANAN Foreign 10742 9459 1283 -32522
Yi5:6U 844.29 &
S 8 9 i Local 22570 24705 2135 29978
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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
S50Q19 1051.0 -14.5 11 0 33 2 13 1056.97 1056.59  1058.95 0.02% 1.75% -5.32 -5.97
S50U19 1047.6 -14.0 289299 53498 280352 11613 42 1057.99 1056.77 1064.37  0.38% 1.75% -8.72 -10.39
S50V19 1047.5 -15.3 8 1 30 2 75 1057.86 1055.69 1069.26 1.04% 1.75% -8.82 -10.36
S50719 1049.6 -13.5 30880 2965 38583 607 133 1055.24 1051.39 107545 2.03% 1.75% -6.72 -5.64
S50H20 1046.1 -13.3 4007 192 8411 -30 224 1047.70 1041.22 1081.73  3.08% 1.75% -10.22 -1.60
S50M20 1041.8 -13.8 2064 393 4886 4 318 1042.61 1033.40 1090.92 3.24% 1.75% -14.52 -0.81
Gold Futures
Series Settle Change v VL ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 22340 310 106 61 1115 44 13 22360 22352 22402 -20.39 1.75%
GFV19 22410 330 63 -2 986 -7 75 22427 22381 22668 -16.82 1.75%
GFZ19 22470 340 8 -32 386 -4 133 22489 22408 22916 -18.96 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1525.10 18.90 12011 1340 21971 4004 42 1527.97
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.87 0.06 13 30.86 0.04
USDV19 30.82 0.01 75 31.01 -0.01
USDU19 30.83 0.07 42 30.93 0.00
uUsbZz19 30.73 -0.01 133 31.16 -0.10
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