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1083 1080* 1088 1090
Contracts Long Short Net YTD
Institution 23449 23883 -434 9195
Foreign 42061 39947 2114 69640
Local 47346 49026 -1680 -78835
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=8 SETS50 Index Options
. A o " SET50 Long '
P /|. $50219C1100 fuuzin - Wait and See —— S50219C1050 Cost Profit/Loss
100 1000 -75 11 -1
%0 / 1025 -50 11 11
Aauns . Wait and See
1050 -25 11 -11
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . - .
/ A lsavaaanges : lishda 1100 25 11 14
20 y o 1125 50 1 39
!‘I.l'l‘lr'l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 &
0 1150 75 11 64
I R { Moo 1125 180 1175 AnANNU (KN Y) : - 1175 100 1 89
-20
1200 125 11 114
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 46.60 -2.40 112 354 40.31 6.29 1096.60 0.01 8.59% 0.83 19.48
c
.g S50Z19C1075 28.60 -3.90 140 1005 15.31 13.29 1103.60 0.01 8.77% 0.65 24.96
on' S50Z19C1100 16.80 -2.90 702 2,265 0.00 16.80 1116.80 0.02 9.48% 0.45 29.30
E S50Z19C1125 9.80 -1.50 369 2,509 0.00 9.80 1134.80 0.04 10.33% 0.29 32.31
S$50Z19C1150 5.10 -1.00 379 2,975 0.00 5.10 1155.10 0.06 10.68% 0.17 36.53
S50Z19P1050 11.70 -1.50 797 3286 0.00 11.70 1038.30 -0.05 13.36% -0.26 -24.38
§ S50Z19P1075 19.00 -0.90 841 3,214 0.00 19.00 1056.00 -0.03 12.70% -0.39 -22.11
3‘ S50Z19P1100 31.40 0.50 259 2,041 9.69 21.71 1068.60 -0.02 12.87% -0.53 -18.41
é S50Z19P1125 48.90 -1.10 94 640 34.69 14.21 1076.10 -0.01 13.87% -0.65 -14.58
S50Z19P1150 68.30 -1.60 44 387 59.69 8.61 1081.70 -0.01 14.55% -0.75 -12.01
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P> SECTOR OUTLOOK
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B Top Most Active

PTT EXPLORATION AND PRODUCTION daily GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily
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Momentum Trading

PTG ENERGY PUBLIC COMPANY LIMITED daily
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INTOUCH HOLDINGS PUBLIC COMPANY LIMITED daily
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RATCH GROUP PUBLIC COMPANY LIMITED daily
*¥ 77.00 Support 70.75
I”ﬂ#
66,00 asuleiisnAtAdauluiiniloseeu
68.00 70.50 v fianegeaaiuuin dlanna

o fiAunsusuddunagoutmuny 73
i if!

66.00
U

75.00 Resistance 73

i

+
F L m ; WLI nl ~ Stop loss 70

b .
A T gnsiassusdu (BUY)

70.00]

"

65.00)

ﬁi* t ! Lt
Lt .T#. ! "

'19 21 25 27 Jul 03 05 09 11 15 18 22 24 26 Aug 05 07 09 14 16 20 22 26 28 Sep 04 06 10 12 16 18 20 24 26 Oct |
2019 BE

© 2010 benevs AfE (TO8RNQ) LPRERG i Taewcon

64.00)

SABINA PUBLIC COMPANY LIMITED daily
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DW

TOA : TOA24C1911A

TOA PAINT (THAILAND) PUBLIC COMPANY daily

LUIGNU
38.25 42 43

(T L5T]
39.75

fdeyaureu Momentum aunnann MACD dadunitotdu O

AasAd larniaususnduasilnisnmsg

SInYIANATaLian 38 un

AounudoyaliuGu

Insdwii 02-658-9915

; -5000 M15N51AN Email: dw@fnsyrus.com
;IthuJ'Eme"-\:llfc ,2..0“,24 26 1~ 035050911 1518222426 an 050709 14 16 20 22 26 28 4. 04 06 10 12 16 18 2024 26 30 | ___| * gnsesen ldiUsnu ol sdonnuan L . @d 24
market open winifu lisiuane market call (ne: W
Name TOA24C1911A Implied Volatility 45.00% Underlying Bid* DW Bid Price(THB) *
01-Oct-2019  02-Oct-2019  03-Oct-2019  04-Oct-2019  07-Oct-2019
1 [o)
Underlying TOA Delta 68.21% 4225 049 049 048 048 048
Type Call Listing Date 14-Mar-2019 42.00 047 047 047 047 046
4175 0.46 045 045 045 0.44
Strike 38.674 Last Trading Date  29-Nov-2019 4150 044 044 043 043 042
Conversion Ratio  10.56859 Expire 04-Dec-2019 i i s i i i
Date(Maturity 41.00 041 040 0.40 0.40 039
Date)
40.75 039 039 039 038 038
Moneyness 6.66% ITM outstanding (30- 101,400 A0 U8 oy s nsy Uso
Sep-2019) 4025 036 036 036 035 035
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Volume Outperformed
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Last Base Vol | Volume | %Vol up "‘-"""||I| -
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’ Gold Futures
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Spot Gold
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- 1,560.00
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Contracts

Institution

1465

Foreign

Local

(TS

1450
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13630
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25911
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9800
22329
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(11787 g}T!
1490
Net YTD
-17 -1182
-3565 69640
3582 -78835
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B USD Futures

udeAnadvusigsot Tusoudousn
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Thai Baht Spot Rate

llllllll
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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 1089.0 1.6 0 -60 48 0 29 1091.81 1090.94 1096.36  0.02% 1.75% -1.31 -2.81
S50X19 1087.7 1.6 0 -16 18 0 58 1092.68 1090.95 1101.78 0.38% 1.75% -2.61 -4.98
S50719 1084.8 -3.1 107933 0 247024 0 87 1092.16 1089.56  1105.80 1.04% 1.75% -5.51 -7.36
S50H20 1081.8 -3.1 4204 -4531 20474 568 178 1088.82 1083.50 1116.74 2.03% 1.75% -8.51 -7.02
S50M20 1078.1 -3.0 522 -498 6709 143 272 1079.50 1071.38 1122.16 3.08% 1.75% -12.21 -1.40
S50U20 1075.0 -1.9 197 -8 219 91 364 1074.11 1063.24  1131.19 3.24% 1.75% -15.31 0.89
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 21660 -190 179 40 1248 17 29 21396 21379 21485 263.65 1.75%
GFZ19 21750 -170 70 -7 888 5 87 21456 21405 21723 294.23 1.75%
GFG20 21810 -190 33 13 151 13 149 21519 21432 21977 290.72 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1499.70 -8.20 19798 -466 47064 -1670 87 1477.07
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.55 -0.07 29 30.63 -0.01
USDX19 30.53 -0.07 58 30.70 -0.03
uSDZz19 30.54 -0.05 87 30.77 -0.02
USDH20 30.49 -0.04 178 30.99 -0.07
October 1, 2019 14 | Page
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yiwnnanniwd Aiwde loss e @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 lasuSuiny snasanuniinnzdvamanninddnsdeasns dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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