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=8 SETS50 Index Options
. SET50 Long
A SUN Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
100 975 -100 9.6 -9.6
80 , 1000 -75 9.6 -9.6
/ Aauns . Wait and See
60 1025 -50 9.6 -9.6
" / YIVURIAR : - 1050 -25 96 96
=P/l
20 / A lsavaaannes : - 1075 0 9.6 -9.6
/ . .. 1100 25 9.6 154
0 w T T T T w T w 1 l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 9.6 404
20 8 i .
AUV (slanaoTy) : 1150 75 9.6 65.4
-40
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 119.40 7.40 351 119.64 -0.24 1144.40 0.00 0.00% 1.00 9.56
c
2 S50M19C1050 99.90 12.90 106 1221 94.64 5.26 1149.90 0.00 54.24% 0.88 10.11
8‘ S50M19C1075 75.00 12.00 446 2883 69.64 5.36 1150.00 0.00 43.74% 0.86 13.09
3 S50M19C1100 50.70 12.90 871 4,456 44.64 6.06 1150.70 0.01 34.14% 0.81 18.23
S50M19C1125 26.20 12.00 1480 4,847 19.64 6.56 1151.20 0.01 22.55% 0.72 31.34
S50M19P1025 0.10 -0.10 106 5096 0.00 0.10 1024.90 -0.10 32.09% -0.01 -69.02
§ S50M19P1050 0.40 0.00 155 4908 0.00 0.40 1049.60 -0.08 31.19% -0.02 -61.57
3‘ S50M19P1075 0.50 -0.20 417 7,137 0.00 0.50 1074.50 -0.06 24.79% -0.03 -73.59
E S50M19P1100 0.70 -0.30 645 5,632 0.00 0.70 1099.30 -0.04 18.31% -0.06 -91.76
S50M19P1125 1.60 -1.00 789 3,496 0.00 1.60 1123.40 -0.02 12.48% -0.15 -110.18
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P> SECTOR OUTLOOK

Property Development

Property Development daily
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AIRPORTS OF THAILAND PUBLIC COMPANY 60 mins
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Momentum Trading
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Swing Trading
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DW

TKN : TKN24C1908A
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Name TKN24C1908A Implied Volatility 74.00% Underlying Bid* DW Bid Price(THB) *
21-Jun-2019  24-Jun-2019  25-Jun-2019  26-Jun-2019  27-Jun-2019
1 [o)
Underlying TKN Delta 26.24% 975 010 009 009 009 009
Type Call Listing Date 07-May-2019 970 009 0.09 009 0.09 0.08
9.65 0.09 0.09 0.09 0.08 0.08
Strike 12.440 Last Trading Date = 30-Aug-2019 960 009 0.08 008 008 008
Conversion Ratio  4.91000 Expire 04-Sep-2019 935 0.09 0.08 008 0.08 0.08
Date(Maturity 9.50 0.08 0.08 0.08 0.08 0.07
Date)
9.45 0.08 0.08 0.07 0.07 0.07
Moneyness -23.23% OTM outstanding (20- 100,000 9.40 0.08 0.07 0.07 0.07 0.07
Jun-2019) 9.35 0.08 0.07 0.07 0.07 0.07
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’ Gold Futures

e ~ 0 = o0 = = o Spot Gold daily
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B USD Futures
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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 1149.8 135 155634 -30992 286030 8601 6 1144.97 1144.78  1145.95 0.02% 1.75% 5.16 4.83
S50N19 1148.8 12.8 21 -68 333 20 39 1146.32 1145.09  1152.74 0.38% 1.75% 4.16 2.48
S50Q19 1147.8 13.6 1 -2 4 1 69 1146.18 1144.01  1157.54 1.04% 1.75% 3.16 1.62
S50U19 1144.4 13.6 50940 -1247 79108 7732 98 1143.78 1140.71  1159.91 2.03% 1.75% -0.24 0.62
S50719 1144.4 13.7 7157 -126 15953 1009 189 1136.76 1130.83  1167.87 3.08% 1.75% -0.24 7.64
S50H20 1141.0 13.2 2720 36 5505 56 280 1131.56 1122.78  1177.66 3.24% 1.75% -3.64 9.44
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 20340 390 346 0 698 -18 6 20440 20437 20458 -100.46 1.75%
GFQ19 20390 380 106 81 997 -4 69 20502 20464 20705 -112.18 1.75%
GFV19 20430 360 142 103 548 57 131 20563 20490 20948 -132.92 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1383.10 40.10 6174 2966 10031 1262 6 1393.98
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 30.90 -0.33 6 30.86 0.05
USDN19 30.93 -0.28 39 30.95 0.08
USDQ19 30.92 -0.27 69 31.02 0.07
USbu19 30.89 -0.33 98 31.09 0.04
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