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P> SECTOR OUTLOOK
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Momentum Trading
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M.C.S.STEEL PUBLIC COMPANY LIMITED daily
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Name WHA24C1911A Implied Volatility 39.00% Underlying Bid* DW Bid Price(THB) *
26-Aug-2019  27-Aug-2019  28-Aug-2019  29-Aug-2019  30-Aug-2019
Underlying WHA Delta 27.27%
484 0.23 023 0.22 022 0.22
Type Call Listing Date 09-Jul-2019 482 022 022 022 0.21 0.21
480 021 021 021 021 0.20
Strike 5.490 Last Trading Date = 29-Nov-2019
478 0.20 0.20 0.20 0.20 0.20
Conversion Ratio  0.73000 Expire 04-Dec-2019 476 020 0.19 0.19 0.19 0.19
Date(Maturity 474 0.19 0.19 0.18 0.18 0.18
Date)
472 0.18 0.18 0.18 0.18 017
Moneyness -13.30% OTM outstanding (25- 0 470 0.18 0.17 0.17 0.17 0.17
Aug-2019) 468 017 0.17 0.16 0.16 0.16
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Volume Outperformed

Last Base Vol | Volume | %Vol up
GFPT 18.80 1,710,000 10,104,900 590%
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Spot Gold
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Market Summary & Theoretical Price
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SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50Q19 1085.0 11.1 14 12 35 7 3 1088.84 1088.76  1089.31  0.02% 1.75% -3.69 -3.84
S50U19 1082.9 11.3 150419 -71256 259316 -2928 32 1090.00 1089.04 1095.01 0.38% 1.75% -5.79 -7.10
S50V19 1082.3 13.4 2 0 32 1 65 1090.07 1088.13  1100.25 1.04% 1.75% -6.39 -7.77
S50719 1084.6 11.5 15629 -12648 42533 139 123 1087.66 1083.99 1106.92 2.03% 1.75% -4.09 -3.06
S50H20 1081.0 11.4 1888 -1506 8386 -140 214 1080.20 1073.82 1113.71 3.08% 1.75% -7.69 0.80
S50M20 1076.8 11.0 784 -110 5559 235 308 1075.00 1065.81  1123.23 3.24% 1.75% -11.89 1.80
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 21860 -80 307 170 965 37 3 22524 22522 22534 -664.13 1.75%
GFV19 21950 -70 233 68 1203 -27 65 22591 22551 22802 -641.08 1.75%
GFZ19 22010 -70 105 71 508 56 123 22654 22578 23052 -643.70 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1500.10 -1.90 32160 20668 31165 10339 32 1547.19
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.74 -0.04 3 30.68 0.07
USDV19 30.70 -0.05 65 30.83 0.03
USDU19 30.70 -0.03 32 30.75 0.03
uUsbZz19 30.68 -0.04 123 30.97 0.01
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