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Momentum Trading
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Swing Trading
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Name GPSC24C1909A Implied Volatility 48.00% Underlying Bid* DW Bid Price(THB) *
19-Sep-2019 20-Sep-2019 23-Sep-2019 24-Sep-2019  25-Sep-2019
Underlying GPSC Delta 100.00%
72.50 1.50 1.50 1.49 1.49 1.49
Type Call Listing Date 09-Apr-2019 72.25 1.48 1.48 1.48 1.48 1.48
72.00 147 1.46 1.46 1.46 1.46
Strike 48.062 Last Trading Date  30-Sep-2019
7175 1.45 1.45 1.45 1.45 1.45
Conversion Ratio  16.36929 Expire 03-Oct-2019 71.50 143 143 143 143 143
Date(Maturity 7125 142 142 142 142 142
Date)
71.00 1.40 1.40 1.40 1.40 1.40
Moneyness 48.77% ITM outstanding (18- 0 70.75 139 1.39 1.39 1.39 1.39
Sep-2019) 70.50 137 137 137 137 137
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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 1098.6 -6.9 144849 -12993 260809 965 8 1100.96 1100.72  1102.22 0.02% 1.75% -1.94 -2.36
S50V19 1097.0 -6.8 4 -3 42 -1 41 1102.23 1101.00  1108.72 0.38% 1.75% -3.54 -5.23
S50X19 1095.9 -6.9 1 0 14 0 70 1102.04 1099.93 1113.12 1.04% 1.75% -4.64 -6.14
S50719 1097.9 -6.5 36347 4025 70361 8293 99 1099.70 1096.72  1115.38 2.03% 1.75% -2.64 -1.80
S50H20 1095.1 -6.4 3052 -767 11770 523 190 1092.92 1087.19 1123.00 3.08% 1.75% -5.44 2.18
S50M20 1090.6 -6.4 468 -494 6372 0 284 1087.78 1079.22  1132.74  3.24% 1.75% -9.94 2.82
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 21870 50 52 1 1230 37 41 21689 21665 21817 180.89 1.75%
GFZ19 21940 50 27 1 744 -20 99 21749 21691 22058 190.69 1.75%
GFG20 22000 30 1 -4 200 0 161 21814 21718 22315 186.35 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1505.00 3.40 5788 -3368 18898 -3185 8 1490.76
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.48 -0.05 8 30.58 -0.08
USDV19 30.51 -0.03 41 30.66 -0.05
USDX19 30.50 -0.02 70 30.73 -0.06
uUsbZz19 30.50 0.00 99 30.80 -0.06
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Remark : FSS's Chairman is a TRUE'’s director.
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