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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
S50Z19C1050 46.70 2.20 298 863 40.67 6.03 1096.70 0.01 9.67% 0.83 19.37
c
.g S50Z19C1075 28.70 2.60 268 3010 15.67 13.03 1103.70 0.01 9.84% 0.65 24.82
on' S50Z19C1100 15.30 0.80 541 4,221 0.00 15.30 1115.30 0.02 9.78% 0.45 31.76
E S$50Z19C1125 8.10 0.70 388 4,609 0.00 8.10 1133.10 0.04 10.45% 0.27 36.36
S50Z19C1150 3.90 0.20 213 4,135 0.00 3.90 1153.90 0.06 10.87% 0.15 41.34
S50Z19P1050 8.70 -0.70 837 5294 0.00 8.70 1041.30 -0.05 12.89% -0.23 -29.30
§ S50Z19P1075 15.40 -1.40 453 4,439 0.00 15.40 1059.60 -0.03 12.14% -0.37 -26.30
3‘ S50Z19P1100 27.70 -1.70 72 2,186 9.33 18.37 1072.30 -0.02 12.36% -0.54 -21.23
é S50Z19P1125 47.00 -0.50 24 621 34.33 12.67 1078.00 -0.01 14.32% -0.67 -15.49
S50Z19P1150 69.20 -0.70 2 389 59.33 9.87 1080.80 -0.01 16.72% -0.74 -11.74
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B Top Most Active
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Momentum Trading

CP ALL PUBLIC COMPANY LIMITED daily
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ADVANC: ADVA24P2001A
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Name ADVA24P2001A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
18-Oct-2019  21-Oct-2019  22-Oct-2019  24-Oct-2019  25-Oct-2019
Underlying ADVANC Delta -5.64% 232.00 0.06 0.06 0.06 0.05 0.05
Type Put Li.Sti.ng Date 31-Jul-2019 231.00 0.07 0.06 0.06 0.06 0.06
230.00 007 0.06 0.06 0.06 0.06
Strike 168.990 Last Trading Date  31-Jan-2020 229,00 007 007 007 0.06 0.06
Conversion Ratio  16.45820 Expire 05-Feb-2020 iy v i w v v
Date(Maturity 227.00 0.08 0.07 0.07 0.07 0.07
Date)
226.00 0.08 0.08 0.08 0.07 0.07
Moneyness -34.92% OTM outstanding (17- 224,600 225(00 0 Uus s e e
Oct-2019) 224,00 0.09 0.09 0.08 0.08 0.08
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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 1088.6 -2.1 10 -1 50 0 12 1091.29 1090.93 1093.17 0.02% 1.75% -2.07 -2.69
S50X19 1087.4 -2.0 2 0 13 1 41 1092.35 1091.12 1098.78 0.38% 1.75% -3.27 -4.95
S50719 1088.1 3.4 120883 0 311848 0 70 1092.16 1090.06  1103.14 1.04% 1.75% -2.57 -4.06
S50H20 1084.0 3.0 6729 -1455 26402 -84 161 1089.32 1084.51  1114.58 2.03% 1.75% -6.67 -5.32
S50M20 1080.0 3.2 869 -171 7155 72 255 1080.54 1072.92 1120.54 3.08% 1.75% -10.67 -0.54
S50U20 1075.9 3.2 287 -80 1218 68 347 1075.22 1064.85 1129.66 3.24% 1.75% -14.77 0.68
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 21440 -10 54 -9 1127 33 12 21489 21482 21526 -49.30 1.75%
GFZ19 21500 -40 12 -12 898 0 70 21549 21508 21765 -49.02 1.75%
GFG20 21560 -60 14 9 196 14 132 21613 21535 22021 -52.87 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1493.10 0.90 14121 -4192 44327 -3438 70 1497.20
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.33 -0.08 12 30.31 0.05
USDX19 30.32 -0.08 41 30.38 0.04
uSDZz19 30.31 -0.07 70 30.45 0.03
USDH20 30.29 -0.07 161 30.67 0.01
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CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

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 Az SET50 Future lasuSuiny snasamuniinnzdvamanningdnsdeaonsn dou dnasmu
) a o oa & o a. a o o . o a

ﬂ’:‘iﬂnw’mﬂa:Laumlwmaa’ﬁmumaahmmyLmﬂmwﬁagwuf@anm’maumau'laaw_m

winog: UszmunssunsvesnSennanning g lass sina (wwow) dssdunsadunssunsueinisn ng AasUaistu e (wow)

Remark : FSS's Chairman is a TRUE'’s director.
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