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Interest Value Value Even Premium Volatility Gearing
S50M19C1025 51.00 0.00 46 307 48.25 2.75 1076.00 0.00 10.74% 0.90 19.04
c
-§ S50M19C1050 29.90 -1.90 640 1060 23.25 6.65 1079.90 0.01 10.23% 0.75 26.94
8‘ S50M19C1075 13.50 -1.20 1587 4005 0.00 13.50 1088.50 0.01 9.53% 0.50 39.64
E S50M19C1100 6.40 0.50 1626 7,440 0.00 6.40 1106.40 0.03 10.94% 0.27 4499
S50M19C1125 240 0.10 874 7,979 0.00 2.40 1127.40 0.05 11.37% 0.12 53.62
S50M19P1025 2.00 0.10 822 3223 0.00 2.00 1023.00 -0.05 11.10% -0.10 -54.99
E S50M19P1050 5.30 1.00 1678 5746 0.00 5.30 1044.70 -0.03 9.94% -0.24 -49.30
8‘ S50M19P1075 13.60 1.90 2620 7,273 1.75 11.85 1061.40 -0.01 9.13% -0.50 -39.63
E S50M19P1100 31.70 4.30 941 4,296 26.75 495 1068.30 0.00 10.65% -0.74 -24.97
S50M19P1125 54.00 5.30 150 2,521 51.75 2.25 1071.00 0.00 12.65% -0.85 -16.97
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P> SECTOR OUTLOOK

Construction Materials
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Momentum Trading
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wing Trading

MAJOR CINEPLEX GROUP PUBLIC COMPANY daily
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Name EA24C1910A Implied Volatility 61.00% Underlying Bid* DW Bid Price(THB) *
17-May-2019  21-May-2019  22-May-2019  23-May-2019  24-May-2019
1 [o)
Underlying EA Delta 44.77% 5200 048 047 047 047 047
Type Call Listing Date 24-Apr-2019 o175 047 046 046 046 046
51.50 046 046 045 045 045
Strike 59.440 Last Trading Date  31-Oct-2019 5125 045 045 044 0.44 0.44
Conversion Ratio  12.66000 Expire 05-Nov-2019 >1.00 045 044 044 043 043
Date(Maturity 50.75 0.44 043 043 0.42 0.42
Date)
50.50 043 042 042 042 041
Moneyness -14.20% OTM outstanding (16- 1,419,000 50.25 042 041 0.41 0.41 0.41
May-2019) 50.00 0.41 0.40 0.40 0.40 0.40
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g COMMODITY MARKET

Crude Oil (WTI) Newscastle Coal
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— = o . Spot Gold 4 hours
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= 0 1= 2 Thai Baht Spot Rat 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 1072.8 -5.3 30 25 528 0 13 1073.91 1073.53 1075.92 0.02% 1.75% -0.45 -1.11
S50M19 1074.8 -3.8 198301 41142 322593 -2191 41 1074.90 1073.70  1081.23 0.38% 1.75% 1.55 -0.10
S50N19 1070.6 -6.9 5 -21 72 3 74 1074.79 1072.62 1086.22 1.04% 1.75% -2.65 -4.19
S50U19 1071.8 -3.6 13540 483 30704 1503 133 1072.15 1068.24 1092.69 2.03% 1.75% -1.45 -0.35
S50719 1071.6 -3.5 2002 374 7963 263 224 1064.49 1057.90 1099.07 3.08% 1.75% -1.65 7.11
S50H20 1068.4 -3.6 633 -104 4269 191 315 1059.45 1050.19 1108.08 3.24% 1.75% -4.85 8.95
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM19 19490 -50 346 0 1466 170 41 19377 19355 19491 113.08 1.75%
GFQ19 19570 -40 325 256 666 226 104 19435 19380 19725 134.66 1.75%
GFV19 19640 -40 306 242 496 104 166 19493 19405 19955 147.18 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1299.10 -3.40 13549 5161 16367 2285 41 1288.01
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.58 0.01 13 31.68 -0.07
USDM19 31.58 0.01 42 31.76 -0.07
USDN19 31.54 0.02 74 31.84 -0.11
USbu19 31.49 -0.05 133 31.99 -0.16
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