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Momentum Trading
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Swing Trading
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BTS: BTS24C2001A
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Name BTS24C2001A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
17-Oct-2019  18-Oct-2019  21-Oct-2019  22-Oct-2019  24-Oct-2019
Underlying BTS Delta 70.80% 14.00 0.48 0.48 0.48 047 047
Type Call Listing Date 24-Apr-2019 1390 046 046 046 046 04>
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Conversion Ratio  4.26294 Expire 05-Feb-2020 ey e i e i vay
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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 1090.7 6.0 11 -2 50 -7 13 1091.96 1091.57 1094.00 0.02% 1.75% -0.59 -1.26
S50X19 1089.4 6.0 2 -2 12 1 42 1093.01 1091.75 1099.60 0.38% 1.75% -1.89 -3.61
S50719 1084.7 1.6 129746 0 304895 0 71 1092.80 1090.67 1103.94 1.04% 1.75% -6.59 -8.10
S50H20 1081.0 1.2 8184 1835 26486 486 162 1089.93 1085.09  1115.36 2.03% 1.75% -10.29 -8.93
S50M20 1076.8 1.0 1040 166 7083 42 256 1081.11 1073.46  1121.29 3.08% 1.75% -14.49 -4.31
S50U20 1072.7 1.7 367 12 1150 77 348 1075.79 1065.38 1130.41 3.24% 1.75% -18.59 -3.09
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 21450 -150 63 -10 1094 -6 13 21495 21487 21535 -44.84 1.75%
GFZ19 21540 -160 24 7 898 -2 71 21555 21513 21774 -14.58 1.75%
GFG20 21620 -140 5 -2 182 4 133 21618 21540 22029 1.56 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1492.20 -11.30 18313 4780 47765 4047 71 1493.94
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.41 -0.01 13 30.39 0.06
USDX19 30.40 -0.01 42 30.46 0.05
uSDZz19 30.38 0.03 71 30.53 0.03
USDH20 30.36 0.03 162 30.75 0.01
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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 Wz SET50 Future lasuSuiny anasamuniinnzdvamanningdnsdeasnsn dau dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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