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Contracts Long Short Net YTD
Institution 37388 37097 291 -18845
Foreign 128079 129967 -1888 13469
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Price Change Vol. Open ntrinsic ime rea l En mpl.te.d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50219C1050 17.10 -4.70 293 2796 15.23 1.87 1067.10 0.00 18.08% 0.81 50.68
£
.g S50219C1075 3.40 -1.30 1024 5594 0.00 3.40 1078.40 0.01 18.70% 0.30 93.82
8‘ S50219C1100 0.30 -0.10 1354 9,110 0.00 0.30 1100.30 0.03 19.95% 0.04 138.37
3 S50719C1125 0.10 0.00 53 7,961 0.00 0.10 1125.10 0.06 26.33% 0.01 122.68
S50719C1150 0.10 0.00 5,096 0.00 0.10 1150.10 0.08 35.34% 0.01 94.25
S50219P1050 1.20 0.10 597 5695 0.00 1.20 1048.80 -0.02 15.64% -0.15 -134.90
§ S50Z19P1075 12.50 3.80 459 3,792 9.77 2.73 1062.50 0.00 16.90% -0.72 -61.38
3‘ S50Z19P1100 33.00 3.20 28 2,770 34.77 -1.77 1067.00 0.00 0.00% -1.00 -30.71
é S50Z719P1125 59.90 4.90 646 59.77 0.13 1065.10 0.00 29.27% -0.98 -17.42
S50219P1150 84.90 5.90 2,354 84.77 0.13 1065.10 0.00 39.10% -0.98 -12.34
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P> SECTOR OUTLOOK
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B Top Most Active
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CHULARAT HOSPITAL PUBLIC COMPANY LIMITED dalily
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BDMS : BDMS24C2001A
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Name BDMS24C2001A Implied 39.00% Underlying Bid* DW Bid Price(THB) *
Volatility 25-Dec-2019  26-Dec-2019  27-Dec-2019  30-Dec-2019  01-Jan-2020
. 26.50 0.48 0.48 0.48 0.46 0.46
Underlying BDMS Delta 57.19%
26.25 0.44 0.44 0.44 0.42 0.42
Type Call Listing Date 23-Aug-2019 26.00 0.41 0.40 0.40 0.39 0.38
] . 25.75 0.37 0.37 0.36 0.35 0.34
Strike 25.151 Last Trading Date 31-Jan-2020
25.50 0.34 0.33 0.33 0.32 0.31
Conversion Ratio  4.30552 Expire 05-Feb-2020 25.25 0.30 0.30 0.30 0.28 0.27
Date(Maturity
25.00 0.27 0.27 0.27 0.25 0.24
Date)
24.90 0.26 0.26 0.25 0.24 0.23
Moneyness 1.39% ITM Outstanding (24' 78,900 24.80 0.25 0.25 0.24 0.23 0.22
Dec-2019)
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J USD Futures
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