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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
S50M19C1025 112.00 20.80 8 351 110.23 1.77 1137.00 0.00 43.14% 0.95 9.62
c
2 S50M19C1050 87.00 20.10 176 1244 85.23 1.77 1137.00 0.00 34.82% 0.94 12.25
8‘ S50M19C1075 63.00 19.70 542 3058 60.23 2.77 1138.00 0.00 29.99% 0.90 16.13
3 S50M19C1100 37.80 18.50 1536 4,890 35.23 2.57 1137.80 0.00 19.91% 0.86 25.90
S50M19C1125 14.20 9.80 4488 5,521 10.23 3.97 1139.20 0.00 11.85% 0.70 56.26
S50M19P1025 0.20 -0.10 35 5173 0.00 0.20 1024.80 -0.10 30.57% -0.01 -63.51
§ S50M19P1050 0.40 -0.10 415 4965 0.00 0.40 1049.60 -0.08 26.84% -0.02 -66.31
3‘ S50M19P1075 0.70 -0.10 1059 7,227 0.00 0.70 1074.30 -0.05 22.05% -0.05 -73.56
E S50M19P1100 1.00 -1.10 1826 5,508 0.00 1.00 1099.00 -0.03 15.58% -0.08 -94.14
S50M19P1125 2.60 -9.50 2,652 3,433 0.00 2.60 1122.40 -0.01 9.79% -0.26 -113.40
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AIRPORTS OF THAILAND PUBLIC COMPANY daily
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KTC : KTC24C1907A
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Name KTC24C1907A Implied Volatility 71.00% Underlying Bid* DW Bid Price(THB) *
20-Jun-2019  21-Jun-2019  24-Jun-2019  25-Jun-2019  26-Jun-2019
Underlying KTC Delta 81.72% 45.00 095 0.95 0.94 0.93 0.93
Type Call Listing Date 23-Jan-2019 4475 093 093 092 091 091
44550 0.91 0.91 0.90 0.89 0.89
Strike 36.618 Last Trading Date  31-Jul-2019 e . e - - -
Conversion Ratio ~ 9.99201 Expire 05-Aug-2019 44.00 087 086 085 085 085
Date(Maturity 4375 0.85 0.84 0.83 0.83 0.83
Date)
4350 0.83 0.82 0.81 0.81 0.80
Moneyness 20.16% ITM outstanding (19- 64,700 4328 wE usy 0 e O
Jun-2019) 43.00 079 078 077 077 076
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iszsiu 764.10 s
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Local 31640 25706 5934 -70026
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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
S50M19 1136.3 194 186626 3822 277429 7078 7 1135.61 1135.39 1136.75 0.02% 1.75% 1.07 0.69
S50N19 1136.0 20.2 89 72 313 66 40 1136.93 1135.69  1143.47 0.38% 1.75% 0.77 -0.93
S50Q19 1134.2 19.4 3 2 3 -1 70 1136.78 1134.60 1148.21 1.04% 1.75% -1.03 -2.58
S50U19 1130.8 19.3 52187 11874 71376 10867 99 1134.37 1131.29  1150.53 2.03% 1.75% -4.43 -3.57
S50719 1130.7 19.7 7283 2022 14944 936 190 1127.37 1121.46  1158.39 3.08% 1.75% -4.53 3.33
S50H20 1127.8 20.1 2684 1363 5449 273 281 1122.21 1113.47 1168.09 3.24% 1.75% -7.43 5.59
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
GFM19 19950 -100 346 0 716 -189 7 20416 20412 20437 -466.14 1.75%
GFQ19 20010 -110 25 -401 1001 -155 70 20478 20439 20683 -467.79 1.75%
GFV19 20070 -80 39 -230 491 -179 132 20538 20465 20926 -468.46 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1343.00 -3.60 3208 -11314 8769 -7238 7 1381.70
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.23 -0.11 7 31.10 0.14
USDN19 31.21 -0.13 40 31.19 0.12
USDQ19 31.19 -0.13 70 31.26 0.10
USDbuU19 31.22 -0.11 99 31.33 0.13
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