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P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 51.00 -12.90 28 284 53.60 -2.60 1076.00 0.00 0.00% 1.00 19.76
c
.g S50M19C1050 31.80 -8.10 179 631 28.60 3.20 1081.80 0.00 7.76% 0.86 29.02
8' S50M19C1075 14.70 -5.70 1038 3513 3.60 11.10 1089.70 0.01 8.30% 0.57 41.55
3 S50M19C1100 5.90 -2.00 1212 7,165 0.00 5.90 1105.90 0.03 9.21% 0.28 51.73
S50M19C1125 2.30 -0.50 491 8,183 0.00 2.30 1127.30 0.05 10.23% 0.12 58.36
S50M19P1025 1.90 0.20 221 3402 0.00 1.90 1023.10 -0.05 11.63% -0.09 -52.84
,5 S50M19P1050 4.30 0.30 942 5544 0.00 4.30 1045.70 -0.03 10.01% -0.20 -51.05
8‘ S50M19P1075 11.70 2.70 814 6,703 0.00 11.70 1063.30 -0.01 9.45% -0.44 -40.59
E S50M19P1100 27.40 6.50 567 4,644 21.40 6.00 1072.60 -0.01 10.17% -0.70 -27.44
S50M19P1125 48.70 8.20 221 2,580 46.40 2.30 1076.30 0.00 11.65% -0.84 -18.68
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Swing Trading
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ERW: ERW24C1909A
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- i market open winifu lisiuane market call Line: @dw24
Name ERW24C1909A Implied Volatility 58.00% Underlying Bid* DW Bid Price(THB) *
16-May-2019  17-May-2019  21-May-2019  22-May-2019  23-May-2019
Underlying ERW Delta 38.20% 675 022 022 022 022 021
Type Call Listing Date 14-Mar-2019 6.70 022 021 021 021 021
6.65 0.21 0.21 0.20 0.20 0.20
Strike 7.850 Last Trading Date  30-Sep-2019 660 020 020 019 019 019
Conversion Ratio  2.66000 Expire 03-Oct-2019 6.5 0.19 0.19 0.19 0.1 0.18
Date(Maturity 6.50 0.19 0.19 0.18 0.18 0.18
Date)
6.45 0.18 0.18 0.17 017 017
Moneyness -16.56% OTM outstanding (15- 300,000 6.40 017 017 017 017 0.16
May-2019) 6.35 0.17 0.16 0.16 0.16 0.16
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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 1078.1 -9.9 5 -41 528 0 14 1079.32 1078.90 1081.49 0.02% 1.75% -0.50 -1.22
S50M19 1078.6 -8.4 157159 16642 324784 9135 42 1080.30 1079.06 1086.82  0.38% 1.75% 0.00 -1.70
S50N19 1077.5 -8.4 26 24 69 26 75 1080.17 1077.96 1091.81 1.04% 1.75% -1.10 -2.67
S50U19 1075.4 -7.9 13057 2929 29201 1953 134 1077.49 1073.53 1098.28 2.03% 1.75% -3.20 -2.09
S50719 1075.1 -8.1 1628 667 7700 283 225 1069.76 1063.11  1104.66 3.08% 1.75% -3.50 5.34
S50H20 1072.0 -7.9 737 181 4078 279 316 1064.69 1055.35 1113.71 3.24% 1.75% -6.60 7.31
Gold Futures
Series Settle Change C v b ol — Days to Theoretical Prc.emium / Risk Free Rate
ontracts  Change Change Delivery Theoretical Lower Upper Discount
GFM19 19540 50 346 0 1296 -265 42 19472 19450 19590 67.55 1.75%
GFQ19 19610 60 69 -38 440 60 105 19531 19475 19825 78.85 1.75%
GFV19 19680 80 64 55 392 3 167 19589 19500 20056 91.08 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1302.50 0.40 8388 3323 14082 2858 42 1299.28
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.57 0.09 14 31.57 0.04
USDM19 31.57 0.07 43 31.64 0.04
USDN19 31.52 0.09 75 31.72 -0.01
USbu19 31.54 0.11 134 31.87 0.01
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