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Interest Value Value Even Premium Volatility Gearing
S50M19C1025 55.80 10.80 12 362 58.04 -2.24 1080.80 0.00 0.00% 1.00 18.40
c
-§ S50M19C1050 34.50 10.90 430 1764 33.04 1.46 1084.50 0.00 6.59% 0.94 29.49
3 S50M19C1075 15.80 6.20 1049 4180 8.04 7.76 1090.80 0.01 7.95% 0.63 43.51
3 S50M19C1100 5.50 1.50 1389 7,288 0.00 5.50 1105.50 0.02 8.66% 0.30 58.90
S50M19C1125 2.00 0.30 1138 7,939 0.00 2.00 1127.00 0.04 9.98% 0.12 65.61
S50M19P1025 1.20 -1.40 282 3127 0.00 1.20 1023.80 -0.05 11.99% -0.07 -59.78
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3‘ S50M19P1075 9.00 -8.00 1095 7,650 0.00 9.00 1066.00 -0.02 9.62% -0.39 -46.44
E S50M19P1100 23.50 -13.20 730 4,386 16.96 6.54 1076.50 -0.01 10.30% -0.67 -30.85
S50M19P1125 44.10 -15.40 148 2,451 41.96 2.14 1080.90 0.00 11.48% -0.84 -20.74
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P> SECTOR OUTLOOK
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B Top Most Active
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Momentum Trading
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wing Trading
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BCH : BCH24C1908A
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Name BCH24C1908A Implied Volatility  43.00% Underlying Bid* DW Bid Price(THB) *
23-May-2019  24-May-2019  27-May-2019  28-May-2019  29-May-2019
Underlying BCH Delta 41.64% 1720 026 026 026 026 025
Type Call Listing Date 18-Feb-2019 1710 025 0.25 025 025 024
17.00 0.24 0.24 0.24 024 023
Strike 18.208 Last Trading Date = 30-Aug-2019 1690 024 023 023 023 022
Conversion Ratio  4.45018 Expire 04-Sep-2019 1680 0.23 0.22 0.22 0.22 0.21
Date(Maturity 16.70 0.22 0.21 0.21 0.1 0.1
Date)
16.60 0.21 021 020 020 020
Moneyness -7.73% OTM outstanding (22- 380,000 16.50 0.20 020 0.19 0.19 0.19
May-2019) 16.40 0.19 0.19 0.18 0.18 0.18
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Crude Oil (WTI) Shipping Index
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Spot Gold
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Ao SPDR anAsfionsaanage Foreign 271l 3214 563 21313
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B USD Futures

Thai Baht Spot Rate 4 hours
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel. O o Se mmeoretiol  tow AP
Theoretical Lower Upper
S50K19 1082.8 11.5 4 -5 519 -1 7 1083.40 1083.19 1084.49 0.02% 1.75% -0.24 -0.60
S50M19 1081.3 8.3 143274 -31442 308551 -3319 35 1084.46 1083.42 1089.92 0.38% 1.75% -1.74 -3.16
S50N19 1080.6 7.5 1 -1 78 -1 68 1084.47 1082.45 1095.07 1.04% 1.75% -2.44 -3.87
S50U19 1077.6 8.1 13215 -1391 33050 868 127 1081.98 1078.22  1101.77 2.03% 1.75% -5.44 -4.38
S50719 1077.7 8.1 1469 -382 8226 224 218 1074.44 1067.97 1108.40  3.08% 1.75% -5.34 3.26
S50H20 1074.7 8.5 696 214 4327 -202 309 1069.38 1060.21  1117.51 3.24% 1.75% -8.34 5.32
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM19 19390 0 346 0 1391 -22 35 19384 19365 19481 6.14 1.75%
GFQ19 19450 -20 56 16 685 5 98 19442 19390 19715 7.69 1.75%
GFV19 19560 50 3 -18 316 -15 160 19500 19415 19945 60.17 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1278.30 -2.10 4206 -450 19733 764 35 1275.89
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.98 0.08 7 31.98 0.02
USDM19 31.92 0.04 36 32.05 -0.04
USDN19 31.94 0.06 68 32.14 -0.02
USbu19 31.83 0.03 127 32.29 -0.13
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