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Interest Value Value Even Premium Volatility Gearing
S50U19C1100 43.00 1.00 1 1,204 41.45 1.55 1143.00 0.00 0.00% 1.00 26.51
c
-§ S50U19C1125 25.40 0.50 86 2,587 16.45 8.95 1150.40 0.01 7.72% 0.70 31.26
8' S50U19C1150 11.90 0.00 846 5,466 0.00 11.90 1161.90 0.02 7.88% 043 41.71
3 S50U19C1175 5.00 -0.10 731 7,615 0.00 5.00 1180.00 0.03 8.36% 0.22 50.61
S50U19C1200 240 0.00 339 6,841 0.00 2.40 1202.40 0.05 9.39% 0.11 53.38
S50U19P1100 5.80 -0.60 291 6,088 0.00 5.80 1094.20 -0.04 10.99% -0.20 -38.40
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3‘ S50U19P1150 23.90 -1.10 285 3,369 8.55 15.35 1126.10 -0.01 10.63% -0.54 -26.01
E S50U19P1175 42.30 -1.90 5 964 33.55 8.75 1132.70 -0.01 11.93% -0.70 -18.89
S50U19P1200 63.50 -1.80 1 264 58.55 495 1136.50 0.00 13.26% -0.80 -14.40
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Construction Materials
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B Top Most Active

GLOBAL POWER SYNERGY PUBLIC COMPANY
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Momentum Trading
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THANI: THAN24C2001A
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Name THAN24C2001A Implied Volatility 62.00% Underlying Bid* DW Bid Price(THB) *
26-Jul-2019  30-Jul-2019  31-Jul-2019  01-Aug-2019  02-Aug-2019
1 [o)
Underlying THANI Delta 53.05% 745 048 047 047 047 047
Type Call Listing Date 12-Jul-2019 740 047 046 046 046 046
7.35 045 045 045 045 044
Strike 7.780 Last Trading Date  31-Jan-2020 730 044 044 044 0.44 043
Conversion Ratio  2.52000 Expire 05-Feb-2020 725 043 043 043 042 042
Date(Maturity 7.20 042 042 042 041 041
Date)
7.15 04 041 04 040 040
Moneyness -6.81% OTM outstanding (25- 1,145,000 7.10 040 040 040 039 039
Jul-2019) 7.05 0.39 039 039 0.38 0.38
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Crude Oil (WTI) Newcastle Coal
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Spot Gold daily
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Contracts Long Short Net YTD
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Institution 7805 5492 2313 -4071
Foreign 3775 2682 1093 48463
Local 12676 16082 -3406 -19029
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Thai Baht Spot Rate
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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
S50N19 1141.6 1.5 13 -29 568 0 4 1141.67 1141.54  1142.32 0.02% 1.75% 0.15 -0.07
S50Q19 1140.6 2.1 0 -2 15 0 34 1142.91 1141.84  1148.49 0.38% 1.75% -0.85 -2.31
S50U19 1138.0 1.1 80891 -33968 343493 1306 63 1142.85 1140.88  1153.19 1.04% 1.75% -3.45 -4.85
S50719 1139.8 1.4 4366 -3773 34626 294 154 1140.10 1135.29  1165.39 2.03% 1.75% -1.65 -0.30
S50H20 1135.1 1.0 414 -797 7095 51 245 1131.26 1123.60 1171.48 3.08% 1.75% -6.35 3.84
S50M20 1131.6 1.3 248 -334 3215 -53 339 1125.65 1115.05 1181.31 3.24% 1.75% -9.85 5.95
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFQ19 21000 10 283 195 1401 113 34 20886 20867 20988 113.78 1.75%
GFV19 21060 40 155 149 1091 98 96 20948 20893 21236 111.80 1.75%
GFZ19 21120 0 16 15 293 7 154 21006 20918 21468 113.81 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1433.90 -0.40 22127 12826 34028 5720 63 1421.25
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 4 30.97 -0.19
USDQ19 30.90 0.00 34 31.04 -0.06
USDU19 30.87 0.02 63 31.12 -0.09
uUsbZz19 30.82 -0.03 154 31.34 -0.14
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