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Interest Value Value Even Premium Volatility Gearing
S50U19C1025 63.70 -1.30 280 64.04 -0.34 1088.70 0.00 0.00% 1.00 16.98
c
-§ S50U19C1050 37.80 -1.90 938 1912 39.04 -1.24 1087.80 0.00 0.00% 1.00 27.81
8' S50U19C1075 15.60 -1.70 716 2924 14.04 1.56 1090.60 0.00 11.99% 0.83 57.69
3 S50U19C1100 2.70 -1.40 2003 6,035 0.00 2.70 1102.70 0.01 13.28% 0.26 106.71
S50U19C1125 0.30 -0.60 628 8,140 0.00 0.30 1125.30 0.03 15.51% 0.04 138.35
S50U19P1025 0.20 0.00 66 7363 0.00 0.20 1024.80 -0.06 24.75% -0.02 -94.72
§ S50U19P1050 0.50 -0.20 535 5337 0.00 0.50 1049.50 -0.04 19.05% -0.05 -106.79
3‘ S50U19P1075 3.20 -0.80 1588 5,730 0.00 3.20 1071.80 -0.02 16.75% -0.25 -84.77
é S50U19P1100 15.70 0.70 1073 4,670 10.96 474 1084.30 0.00 18.20% -0.68 -46.82
S50U19P1125 37.10 0.50 493 2,742 35.96 1.14 1087.90 0.00 21.37% -0.90 -26.42
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BANGKOK BANK PUBLIC COMPANY LIMITED daily
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Momentum Trading
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AMATA CORPORATION PUBLIC COMPANY LIMITED daily
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DW

GUNKUL : GUNK24C1909A

GUNKUL ENGINEERING PUBLIC COMPANY daily tlu’){u llu"ﬁ"‘u
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Name GUNK24C2001A Implied Volatility 43.00% Underlying Bid* DW Bid Price(THB) *
23-Sep-2019  24-Sep-2019  25-Sep-2019  26-Sep-2019  27-Sep-2019
Underlying GUNKUL Delta 32.33%
314 0.21 021 0.21 0.21 0.20
Type Call Listing Date 31-Jul-2019 3.12 0.20 0.20 0.20 0.20 0.20
3.10 0.19 0.19 0.19 0.19 0.19
Strike 3.570 Last Trading Date  31-Jan-2020
3.08 0.18 0.18 0.18 0.18 0.18
Conversion Ratio  0.82400 Expire 05-Feb-2020 3.06 0.18 0.17 0.17 0.17 0.17
Date(Maturity 3.04 0.17 0.17 0.17 0.16 0.16
Date)
3.02 0.16 0.16 0.16 0.16 0.16
Moneyness -14.29% OTM outstanding (22- 150,000 3.00 0.15 0.15 0.15 0.15 0.15
Sep-2019) 2.98 0.15 0.15 0.14 0.14 0.14

September 23, 2019 9 | Page


mailto:dw@fnsyrus.com

Chart Insight _, ‘FlNANSlA

FINANSIA ALWAYS A STEP AHEAD

Volume Outperformed -
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’ Gold Futures
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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
S50U19 1087.6 -1.0 143543 -8024 246321 -6801 4 1089.25 1089.13 1089.87  0.02% 1.75% -1.44 -1.65
S50V19 1084.0 -5.0 11 -8 33 2 37 1090.55 1089.45 1096.35 0.38% 1.75% -5.04 -6.55
S50X19 1084.9 -1.0 2 0 14 0 66 1090.44 1088.47  1100.78 1.04% 1.75% -4.14 -5.54
S50719 1086.9 -1.8 52806 5335 82324 5631 95 1088.25 1085.41 1103.13 2.03% 1.75% -2.14 -1.35
S50H20 1084.7 -1.3 5466 1014 14842 1583 186 1081.66 1076.11  1110.79 3.08% 1.75% -4.34 3.04
S50M20 1080.4 -1.4 756 -122 6311 -44 280 1076.59 1068.24  1120.45 3.24% 1.75% -8.64 3.81
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 21860 60 18 -15 1230 -12 37 21955 21932 22071 -94.58 1.75%
GFZ19 21930 80 20 15 788 6 95 22016 21958 22315 -85.52 1.75%
GFG20 22000 70 28 20 195 -12 157 22081 21986 22576 -80.67 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1505.60 6.70 3320 -2144 16709 -1816 4 1513.37
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.45 -0.06 4 30.48 -0.02
USDV19 30.45 -0.06 37 30.56 -0.02
USDX19 30.43 -0.06 66 30.63 -0.04
uUsbZz19 30.44 -0.05 95 30.70 -0.03
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Remark : FSS's Chairman is a TRUE'’s director.
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