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s SET50 Index Futures
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=8 SETS50 Index Options
. SET50 Long
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100 1000 -75 11 -1
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Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 30.10 -1.10 232 1706 23.10 7.00 1080.10 0.01 11.44% 0.74 26.43
c
.g S50Z19C1075 14.70 -1.10 1427 4679 0.00 14.70 1089.70 0.02 11.30% 0.50 36.25
8' S50Z19C1100 5.90 -0.80 917 6,807 0.00 5.90 1105.90 0.03 11.44% 0.26 47.01
E S$50Z19C1125 2.30 -0.40 1162 7,352 0.00 2.30 1127.30 0.05 12.19% 0.12 54.35
S$50Z19C1150 0.90 -0.10 188 4,774 0.00 0.90 1150.90 0.07 13.05% 0.05 59.38
S50Z19P1050 6.80 0.00 1157 7454 0.00 6.80 1043.20 -0.03 12.05% -0.27 -42.45
§ S50Z19P1075 15.50 0.00 683 4,500 1.90 13.60 1059.50 -0.01 11.16% -0.50 -34.86
3‘ S50Z19P1100 32.00 0.50 216 2,778 26.90 5.10 1068.00 0.00 11.57% -0.74 -24.78
é S50Z19P1125 53.10 1.10 27 868 51.90 1.20 1071.90 0.00 12.01% -0.89 -17.93
S50Z19P1150 77.50 2.80 4 310 76.90 0.60 1072.50 0.00 14.82% -0.93 -12.82
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Energy & Utilities
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Momentum Trading
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Swing Trading

COM7 PUBLIC COMPANY LIMITED
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DTAC: DTAC24C2004A
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market open whl bimatis market cal Line: @dw24
Name DTAC24C2004A Implied 52.00% Underlying Bid" L L)
Volatility 22-Nov-2019  25-Nov-2019  26-Nov-2019  27-Nov-2019  28-Nov-2019
. 57.25 029 028 028 028 028
Underlying DTAC Delta 24.61%
57.00 028 028 027 027 027
Type Call Listing Date 18-Oct-2019 56.75 0.28 027 027 0.26 0.26
56.50 027 0.26 026 026 026
Strike 75.940 Last Trading Date 30-Apr-2020
56.25 026 0.26 025 025 025
Conversion Ratio  9.20000 Expire 08-May-2020 56.00 0.26 0.25 0.25 0.24 0.24
Date(Maturity
Date) 55.75 025 024 024 024 024
55.50 0.24 0.24 023 023 023
Moneyness -25.93% OTM outstanding (21- 3,844,700 55.25 024 0.23 023 023 022
Nov-2019) X
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Crude Oil (WTI) Shipping Index
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Spot Gold
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50X19 1072.8 -3.1 15 0 37 1 6 1073.41 1073.23 1074.33  0.02% 1.75% -0.30 -0.61
S50719 1073.8 -1.4 148045 -11568 295236 1817 35 1074.51 1073.48 1079.91 0.38% 1.75% 0.70 -0.71
S50F20 1069.6 -3.5 1 0 41 0 69 1074.54 1072.51 1085.19 1.04% 1.75% -3.50 -4.94
S50H20 1069.7 -1.2 13494 762 40465 160 126 1072.06 1068.36  1091.51 2.03% 1.75% -3.40 -2.36
S50M20 1065.2 -1.4 2754 914 8889 -25 220 1064.50 1058.03 1098.45  3.08% 1.75% -7.90 0.70
S50U20 1059.9 -1.9 962 177 3364 316 312 1059.43 1050.26  1107.59 3.24% 1.75% -13.20 0.47
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFZ19 21170 -80 71 29 874 4 35 21056 21036 21162 114.27 1.75%
GFG20 21220 -110 3 -4 355 0 97 21118 21062 21411 101.78 1.75%
GFJ20 21260 -80 7 0 157 0 159 21181 21089 21661 79.30 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1475.00 -5.60 12439 807 52123 2659 35 1466.80
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDX19 30.20 0.02 6 30.21 0.00
uSDZ19 30.18 0.02 35 30.28 -0.02
USDF20 30.16 0.02 69 30.37 -0.04
USDH20 30.14 0.02 126 30.50 -0.06
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Remark : FSS's Chairman is a TRUE'’s director.
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