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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1100 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 1000 -75 11 -11
80 / 1025 -50 11 11
Aauns . Wait and See
1050 -25 11 -1
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . .
/ A lsavaaanges : lishda 1100 25 11 14
20 N o 1125 50 11 39
wWhnsnoasvindnls : -
1150 75 11 64
0 T /\ T T 1 - g‘ X
PE——tpp——tpT—toBg—to5 1100 1125 1150 1175 ARANNU (LHOKNADNY) | - 1175 100 11 89
20
1200 125 11 114
Intrinsi Ti Break All-in- | i Effecti
Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50U19C1025 56.40 -2.10 274 56.53 -0.13 1081.40 0.00 0.00% 1.00 19.12
c
-§ S50U19C1050 30.90 -3.10 73 1889 31.53 -0.63 1080.90 0.00 0.00% 1.00 34.25
8' S50U19C1075 8.00 -2.90 400 2926 6.53 1.47 1083.00 0.00 12.08% 0.75 101.93
3 S50U19C1100 0.50 -1.00 686 5,650 0.00 0.50 1100.50 0.02 16.44% 0.08 180.74
S50U19C1125 0.10 -0.10 380 6,797 0.00 0.10 1125.10 0.04 24.29% 0.01 158.24
S50U19P1025 0.20 0.10 5 7211 0.00 0.20 1024.80 -0.05 35.28% -0.02 -103.90
§ S50U19P1050 0.30 -0.10 236 4960 0.00 0.30 1049.70 -0.03 22.99% -0.04 -144.63
3‘ S50U19P1075 3.20 0.20 328 4,543 0.00 3.20 1071.80 -0.01 18.58% -0.33 -110.26
é S50U19P1100 2040 2.70 197 3,766 18.47 1.93 1079.60 0.00 25.01% -0.82 -43.30
S50U19P1125 4470 1.90 49 2,659 43.47 1.23 1080.30 0.00 39.15% -0.91 -22.03
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B Top Most Active
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Momentum Trading
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DW

WHA : WHA24C1911A

WHA CORPORATION PUBLIC COMPANY LIMITED daily LSy llu')ﬁ"lu
M" 5o 470 462 4.80 4.86
" yir! hi_____ e
l J J S 1 fdeyeunauiiusinann Stochastic %K daduniannion
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\ R/ v w4 50.0000 AounudaALNULAN
\\ ~ R Tnsdwui 02-658-9915
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'ngi:J:wg\iAlﬂUursz'rlf 18202426 nn03050911 1518222426 an05070914 1620222628 nu0406101216 18202426 wa | | * onsmen T suwisuinnnsdoenseng L . @d 24
market open winifu lisiuane market call (ne: W
Name WHA24C1911A Implied Volatility 39.00% Underlying Bid* DW Bid Price(THB) *
26-Sep-2019  27-Sep-2019  30-Sep-2019  01-Oct-2019  02-Oct-2019
Underlying WHA Delta 20.24%
4.80 0.13 0.13 0.12 0.12 0.12
Type Call Listing Date 09-Jul-2019 478 0.13 013 0.12 0.12 oM
476 0.12 012 0.1 0.1 0.1
Strike 5.490 Last Trading Date = 29-Nov-2019
474 0.12 0.1 0.1 0.10 0.10
Conversion Ratio  0.73000 Expire 04-Dec-2019 472 0.1 0.11 0.10 0.10 0.10
Date(Maturity 470 0.1 0.10 0.10 0.09 0.09
Date)
468 0.10 0.10 0.09 0.09 0.09
Moneyness -14.03% OTM outstanding (25- 1,590,800 4.66 0.10 0.09 0.09 0.08 0.08
Sep-2019) 464 0.09 0.09 0.08 0.08 0.08
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Crude Oil (WTI) Shipping Index

TVEUSOIL 1D 565 ¥ -0.10[-0.18%) 0:56 57 35,74 L56.55 (5655 Shipping Index (EOD) daily
DS on W Crude O, 10, TVC : $2,500.00
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Spot Gold 4 hours
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Thai Baht Spot Rate 4 hours
£31.000

5vii50UdoUAGDLILDY

ANMATLATIY 240 w9 ANRBUINEAMNLAYS

: 30.900

30800
Downtrend s Tufudouniin uazaraad1&uuv :
30700
AasgaumInzg 30.60 un/aoaans :
, £30.609]
Tawnssoumazduuisuganii 30.70 vin/

£30500

’W """""" -

moaaNs AR Al USnaLssna1nd lomaudeeaguls

|+I NH H WW wr | m m W “ \\

» £30.200

Aunuinszazdu USDU19 ;
, £30.100

e Wosn Long siunuii 30.45um/a0aans kuingo :
£30.000

YavinAls7 30.60-30.65 v n/avaans  Tanza

30.40 un/noaalsEnuInNL

an. 10 1314151617 20212223242627282930 nu. 0304050607 1011121314 171819 20 21 2223 24 25 26 27 28 29 30 as.

(® 2019 Bisnews AFE (Thaland) Limited wivw bisnews.com

LSy 1871 1g )18
30.50 30.45 30.70 30.75

September 26, 2019 13 | Page



éﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50U19 1079.6 -3.7 118423 -15617 181389 -28348 1 1081.58 1081.55 1081.74 0.02% 1.75% -1.93 -1.98
S50V19 1078.1 -3.7 18 9 49 17 34 1082.91 1081.90 1088.20 0.38% 1.75% -3.43 -4.81
S50X19 1077.9 -2.6 2 0 13 0 63 1082.86 1080.99 1092.66 1.04% 1.75% -3.63 -4.96
S50719 1077.3 -6.1 162894 45161 199377 64347 92 1080.77 1078.04  1095.08 2.03% 1.75% -4.23 -3.47
S50H20 1075.6 -5.7 4074 799 17089 469 183 1074.32 1068.90 1102.79 3.08% 1.75% -5.93 1.28
S50M20 1071.8 -5.3 617 112 6290 67 277 1069.30 1061.09 1112.39 3.24% 1.75% -9.73 2.50

Gold Futures

Series Settle  Change Cor:ltcr,;cts Ch\;?qlge ol Ch:r:ge I)D:l)':::g/ - . Theoretical PI;?:::::Tt/ Risk Free Rate
eoretical Lower Upper

GFV19 22290 150 302 135 1307 88 34 21985 21965 22093 304.74 1.75%

GFZ19 22370 160 82 11 839 -5 92 22046 21991 22337 323.71 1.75%

GFG20 22430 170 22 3 180 -18 154 22112 22019 22598 318.46 1.75%

Gold Online Futures

Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1531.20 9.50 6431 158 13734 -1893 1 1508.99
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.54 0.01 1 30.61 -0.06
USDV19 30.53 0.01 34 30.69 -0.07
USDX19 30.54 0.04 63 30.76 -0.06
USDZ19 30.50 -0.01 92 30.83 -0.10
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PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA Wz SET50 Future lasuuiny anasamuniinnzdvamanningdnsdeaonsn dau dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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