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SET50 Long
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P/I. 550H19c1075 ALUZUN ﬂasamm"l‘i Index S50H19C1050 os rofit/Loss
100 975 -100 18.7 -18.7
80 4 1000 -75 18.7 -18.7
/ A[LNS sodamzvinAn lsenuithwane
60 1025 -50 18.7 -18.7
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975 1000 1025 1050 107/1100 125 1150 1175 1125 50 187 31.3
-20 .Y = .
AnANNU (1HvNnoNg) : 1093.70 1150 75 18.7 56.3
40
1175 100 18.7 81.3
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50H19C1050 34.50 8.40 4 1111 31.97 2.53 1084.50 0.00 11.25% 0.87 27.23
c
-§ S50H19C1075 14.40 3.70 202 2073 6.97 743 1089.40 0.01 9.43% 0.62 46.65
8’ S50H19C1100 490 1.60 569 3,796 0.00 4.90 1104.90 0.02 10.38% 0.28 61.61
3 S50H19C1125 1.20 0.20 430 7,275 0.00 1.20 1126.20 0.04 10.69% 0.09 78.49
S50H19C1150 0.50 0.20 60 3,981 0.00 0.50 1150.50 0.06 12.42% 0.04 77.01
S50H19P1050 1.90 -1.20 231 5095 0.00 1.90 1048.10 -0.03 11.07% -0.13 -72.85
E S50H19P1075 7.00 -4.00 530 3,569 0.00 7.00 1068.00 -0.01 9.58% -0.38 -58.87
8‘ S50H19P1100 23.10 -5.90 190 2,728 18.03 5.07 1076.90 0.00 11.23% -0.71 -33.04
E S50H19P1125 43.00 -9.40 2 1,715 43.03 -0.03 1082.00 0.00 9.28% -0.94 -23.70
S50H19P1150 68.00 -11.30 3 357 68.03 -0.03 1082.00 0.00 13.24% -0.95 -15.19
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Momentum Trading
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Swing Trading
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DW

CPN : CPN24C1909A
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Name CPN24C1909A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
21-Mar-2019  22-Mar-2019  25-Mar-2019  26-Mar-2019  27-Mar-2019
1 [o)
Underlying CPN Delta 35.85% 1375 053 053 052 052 052
Type Call Listing Date 11-Mar-2019 73.50 052 0.2 051 051 050
73.25 051 051 0.50 0.50 049
Strike 84.881 Last Trading Date  30-Sep-2019 7300 050 050 049 049 048
Conversion Ratio  8.67679 Expire 03-Oct-2019 275 049 049 048 048 047
Date(Maturity 72.50 0.48 048 047 047 0.46
Date)
72.25 047 047 046 046 045
Moneyness -14.29% OTM outstanding (20- 653,500 72.00 046 046 045 045 044
Mar-2019) 7175 0.45 045 0.44 0.44 0.43
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g® COMMODITY MARKET
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Spot Gold 4 hours
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Sufi 20 d.a. 2019 Contracts Long Short Net YTD

Ao SPDR AavAsiiamsagsviag Institution 3280 2663 617 -2391
sy 778.09 s Foreign 5437 2048 3389 9701
Local 5781 9787 -4006 1848
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B USD Futures

Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

Series Settle

S50H19
S50J19
S50H19
S50M19
S50U19
S50719

1082.5
1082.1
1080.3
1078.4
1074.4
1074.5

Series Settle

GFJ19
GFM19
GFQ19

19700
19760
19850

Series

GOH19

Series
USDH19
USDJ19
USDK19
USDM19

Change

-2.0
0.4
-1.9
-2.0
-1.6
-1.5

Change

-10
10
40

Settle

1304.10

Vol Vol
Contracts  Change
103735 -55450
10 -32
1 -3
20211 -11858
1502 -2077
392 -1157
Vol Vol
Contracts  Change
231 186
17 -1
13 11
Change
-2.80
Settle
31.73
31.73
31.71
31.69

SET50 Index Futures

ol ol Days to Theoretical
Change  Delivery Theoretical Lower
251461 -5985 7 1082.33 1082.12
203 0 39 1083.55 1082.40
212 1 70 1083.44 1081.37
55767 3520 98 1081.16 1078.25
9212 -161 190 1074.48 1068.85
3598 30 281 1069.56 1061.23
Gold Futures
ol ol Days to Theoretical
Change  Delivery  Theoretical Lower
1442 137 37 19824 19804
407 -4 98 19882 19829
46 13 161 19942 19855
Gold Online Futures
Cor\lﬁzcts Vol Change ol
3264 1249 5830
USD Futures
Ol Change Days to Delivery
0.04 7
0.10 39
0.10 70
0.05 99

I?'w. Fund Basis Pl:emium
Upper Yield Rate Discount
1083.42  0.02% 1.75% 0.53 0.17
1089.62  0.38% 1.75% 0.13 -1.45
1094.34 1.04% 1.75% -1.67 -3.14
1096.41 2.03% 1.75% -3.57 -2.76
1104.05 3.08% 1.75% -7.57 -0.08
1113.29 3.24% 1.75% -7.47 4.94
Prc.emium / Risk Free Rate
Upper Discount
19930 -124.39 1.75%
20161 -122.27 1.75%
20400 -92.04 1.75%
Ol Change Days to Delivery Theoretical
-186 7 1316.27
Theoretical Basis
31.66 0.09
31.74 0.09
31.82 0.07
31.89 0.05
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ALWAYS A STEP AHEAD
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