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ALWAYS A STEP AHEAD

v A Morning session
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60
/ PIONUFER - 1075 0 11 -11
40 —P/L . .
/ A lsavaaanges : lishda 1100 25 11 14
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20
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Intrinsi Ti Break All-in- | i Effecti
Price Change Vol. Open ntrinsic ime rea uw En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50U19C1025 81.60 5.10 1 276 82.82 -1.22 1106.60 0.00 0.00% 1.00 13.34
c
-§ S50U19C1050 58.40 6.30 10 1215 57.82 0.58 1108.40 0.00 17.16% 0.97 18.44
8' S50U19C1075 31.90 240 158 2913 32.82 -0.92 1106.90 0.00 0.00% 1.00 33.50
3 S50U19C1100 12.50 1.50 725 6,571 7.82 4.68 1112.50 0.00 10.71% 0.66 58.81
S50U19C1125 2.80 0.10 701 8,916 0.00 2.80 1127.80 0.02 11.92% 0.22 88.71
S50U19P1025 0.40 0.00 123 7362 0.00 040 1024.60 -0.08 24.02% -0.02 -66.08
§ S50U19P1050 0.60 -0.10 159 5677 0.00 0.60 1049.40 -0.05 18.99% -0.04 -77.40
3‘ S50U19P1075 1.80 -0.90 781 6,537 0.00 1.80 1073.20 -0.03 15.96% -0.12 -75.64
é S50U19P1100 7.10 -1.40 454 4,733 0.00 7.10 1092.90 -0.01 14.62% -0.38 -58.76
S50U19P1125 22.50 -2.90 145 3,067 17.18 532 1102.50 0.00 16.59% -0.70 -34.70
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P> SECTOR OUTLOOK
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B Top Most Active

INTOUCH HOLDINGS PUBLIC COMPANY LIMITED daily THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading
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DW

BDMS : BDMS24C2001A
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market open winifu lisiuae market call Line: @dw24
Name BDMS24C2001A Implied Volatility 39.00% Underlying Bid* DW Bid Price(THB) *
18-Sep-2019  19-Sep-2019  20-Sep-2019  23-Sep-2019  24-Sep-2019
Underlying BDMS Delta 39.70%
23.30 035 035 035 0.34 0.34
Type Call Listing Date 23-Aug-2019 23.20 0.34 0.34 0.34 033 033
23.10 033 033 033 032 032
Strike 25.151 Last Trading Date  31-Jan-2020
23.00 032 032 032 031 031
Conversion Ratio  4.30552 Expire 05-Feb-2020 22.90 031 031 031 0.30 030
Date(Maturity 22.80 030 030 030 0.29 0.29
Date)
22.70 0.29 0.29 0.29 0.29 0.28
Moneyness -8.95% OTM outstanding (17- 365,400 22.60 0.29 0.28 0.28 0.28 0.27
Sep-2019) 22.50 0.28 0.28 0.27 0.27 0.27
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Volume Outperformed
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Crude Oil (WTI) Newcastle Coal
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A NMNLLAUSD Breakout taaniisinng
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e  Wosminguur Wait and See

Suii 17 n.p. 2019
noayu SPDR davasdniiiu 5.86 siu
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’ Gold Futures
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Spot Gold
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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
S50U19 1105.5 29 157842 49695 259844 3480 9 1108.29 1108.02  1109.73 0.02% 1.75% -2.32 -2.79
S50V19 1103.8 1.8 7 5 43 -1 42 1109.57 1108.29  1116.26 0.38% 1.75% -4.02 -5.77
S50X19 1102.8 2.9 2 0 15 0 71 1109.35 1107.20  1120.66 1.04% 1.75% -5.02 -6.55
S50719 1104.4 2.3 32322 11078 62068 1391 100 1106.97 1103.94  1122.90 2.03% 1.75% -3.42 -2.57
S50H20 1101.5 2.8 3819 1817 11247 277 191 1100.11 1094.31 1130.54 3.08% 1.75% -6.32 1.39
S50M20 1097.0 2.3 962 536 6372 -78 285 1094.93 1086.28 1140.34  3.24% 1.75% -10.82 2.07
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
GFV19 21820 -30 51 -6 1193 -10 42 21819 21794 21951 0.84 1.75%
GFZ19 21890 -20 26 22 764 26 100 21880 21820 22193 10.29 1.75%
GFG20 21970 50 5 2 200 2 162 21944 21848 22452 25.56 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1501.60 -4.00 9156 2303 22083 790 9 1502.16
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.53 0.05 9 30.53 0.02
USDV19 30.54 0.08 42 30.61 0.03
USDX19 30.52 0.07 71 30.68 0.01
uUsbZz19 30.50 0.05 100 30.75 -0.01
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aiude loss 1na @wmw) enadudguasninades (Market Maker) uazgeanlumagyusasinbaywus (Derivative Warrants) Uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

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 Wz SET50 Future lasuuiny snasamuniinnzdvamanningdnsdeaonsn dou dnasmu
) a o oa & o a. a o o . o a
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Remark : FSS's Chairman is a TRUE'’s director.
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