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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
S50U19C1100 43.30 -3.20 4?2 1,172 38.76 4.54 1143.30 0.00 7.62% 0.86 22.67
c
-§ S50U19C1125 25.60 -2.10 144 2,509 13.76 11.84 1150.60 0.01 8.30% 0.65 29.06
8' S50U19C1150 12.90 -1.20 803 4,381 0.00 12.90 1162.90 0.02 8.47% 042 37.24
3 S50U19C1175 6.10 -0.40 733 6,430 0.00 6.10 1181.10 0.04 8.98% 0.23 43.78
S50U19C1200 2.70 -0.40 527 6,170 0.00 2.70 1202.70 0.06 9.45% 0.12 49,57
S50U19P1100 7.50 0.10 471 5,769 0.00 7.50 1092.50 -0.04 11.17% -0.22 -34.11
§ S50U19P1125 14.40 0.90 678 4,826 0.00 14.40 1110.60 -0.02 10.65% -0.38 -29.71
3‘ S50U19P1150 26.60 1.60 177 3,305 11.24 15.36 1123.40 -0.01 10.70% -0.56 -23.91
E S50U19P1175 4410 3.00 23 933 36.24 7.86 1130.90 -0.01 11.28% -0.71 -18.45
S50U19P1200 64.80 2.30 20 267 61.24 3.56 1135.20 0.00 11.99% -0.82 -14.46
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Momentum Trading
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Swing Trading
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Name DTAC24P1909A Implied Volatility  62.00% Underlying Bid* DW Bid Price(THB) *
18-Jul-2019  19-Jul-2019  22-Jul-2019  23-Jul-2019  24-Jul-2019
Underlying DTAC Delta -43.91% 5775 0.44 0.44 043 043 042
Type Put Listing Date 14-May-2019 Sl B 045 044 044 043
57.25 046 046 045 044 044

Strike 56.650 Last Trading Date  30-Sep-2019 - e > " Vb Vb
Conversion Ratio ~ 12.97000 Expire 03-Oct-2019 2675 048 047 046 046 046

Date(Maturity 56.50 0.49 0.48 0.47 047 047

Date) 56.25 049 049 048 048 047
Moneyness -0.18% OTM outstanding (17- 60,500 Sale o=y U=y o Bee Bes

Jul-2019) 55.75 051 051 0.50 0.50 0.49
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Crude Oil (WTI) Shipping Index

g'" Chart Insight
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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
S50N19 1141.0 -6.3 56 51 563 1 12 1139.41 1139.03  1141.37 0.02% 1.75% 2.24 1.59
S50Q19 1141.6 -4.7 2 -7 18 -2 42 1140.56 1139.24  1147.43 0.38% 1.75% 2.84 1.04
S50U19 1136.7 -2.2 151200 10070 331320 9036 71 1140.33 1138.12  1151.96 1.04% 1.75% -2.06 -3.63
S50719 1137.2 -2.2 10514 -444 31930 142 162 1137.34 1132.29  1163.88 2.03% 1.75% -1.56 -0.14
S50H20 1133.1 -2.5 1119 -350 6857 72 253 1128.26 1120.37 1169.70  3.08% 1.75% -5.66 4.84
S50M20 1130.1 -2.0 510 93 2952 70 347 1122.63 1111.80 1179.47 3.24% 1.75% -8.66 7.47
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFQ19 20650 -180 382 244 1540 117 42 20963 20939 21090 -313.34 1.75%
GFV19 20720 -160 166 121 1061 102 104 21026 20966 21338 -305.53 1.75%
GFZ19 20770 -160 5 -26 211 35 162 21084 20991 21571 -313.71 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1409.80 -15.00 18042 8454 30366 3931 71 1431.67
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 12 30.88 -0.08
USDQ19 30.89 0.03 42 30.95 0.04
USDU19 30.87 0.06 71 31.02 0.02
uUsbZz19 30.88 0.06 162 31.25 0.03
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