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s SET50 Index Futures

(SET50 December 19)
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=& SET50 Index Options
oA R A - SET50 Long
Cost Profit/L
P/L §50219C1100 | BUWG WeltBnd See Index  ssozioci go (Ot Profit/Loss
100 1000 -75 11 -1
80 / S 1025 -50 11 -11
L § S U &Veittand See
1050 -25 11 -11
60 1 u — -~ o 77 77
/ [ 008 UBTGLTUO 1075 0 1 1
40 —P/L . e o o o =
/ LBUOYS TG L T NS00 B BLE th G 1100 25 11 14
20 e 1125 50 11 39
WoeeZ Ut T USLUSOBULBUYS
0 1150 75 11 64
IPEHOBE——t02T——1H50 { 1100 1125 1180 1175 I UOl (WﬁfffﬂUB)JI B 1175 100 11 89
-20
1200 125 11 114
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Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 38.30 -1.50 59 1604 33.70 4.60 1088.30 0.00 12.33% 0.82 23.22
c
.g S50Z19C1075 19.90 -1.20 1015 4020 8.70 11.20 1094.90 0.01 11.71% 0.61 33.12
o°' S50Z19C1100 8.00 -1.00 905 7,361 0.00 8.00 1108.00 0.02 11.39% 0.34 46.12
3 S$50Z19C1125 2.90 -0.50 467 7,221 0.00 2.90 1127.90 0.04 11.97% 0.15 56.21
S$50Z19C1150 1.00 -0.20 166 4,896 0.00 1.00 1151.00 0.06 12.71% 0.06 63.80
S50Z19P1050 3.70 -0.20 773 7719 0.00 3.70 1046.30 -0.03 12.15% -0.18 -51.55
§ S50Z19P1075 10.10 0.20 1122 4,330 0.00 10.10 1064.90 -0.02 11.44% -0.39 -41.81
3‘ S50Z19P1100 23.40 1.20 243 2,822 16.30 7.10 1076.60 -0.01 11.31% -0.66 -30.60
é S50Z19P1125 42.70 0.40 70 928 41.30 1.40 1082.30 0.00 11.03% -0.87 -22.07
S50Z19P1150 68.10 3.80 311 66.30 1.80 1081.90 0.00 16.15% -0.89 -14.15
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INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
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B.GRIMM POWER PUBLIC COMPANY LIMITED
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IVL: IVL24C2003A

INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
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Name IVL24C2003A Implied 65.00%
Volatility
Underlying IVL Delta 65.55%
Type Call Listing Date 24-0Oct-2019
Strike 32424 Last Trading Date 31-Mar-2020
Conversion Ratio  12.14772 Expire 03-Apr-2020
Date(Maturity
Date)
Moneyness 7.94% ITM outstanding (26- 100

Nov-2019)
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34.50 33.50 37.25 38.50
Neck Line Head and Shoulders
37.25
33.25
Tt@®F | &7F 6\REWD
- - 6589038
ousuULsSU|l U Email: dw@fnsyrus.com
keto ven arket call Line: @dw24
Underlying Bid* DW Bid Price(THB) *
27-Nov-2019  28-Nov-2019  29-Nov-2019  02-Dec-2019  03-Dec-2019
36.00 0.59 0.59 0.59 0.58 0.58
35.75 0.58 0.58 0.58 0.57 0.57
35.50 0.56 0.56 0.56 0.56 0.55
35.25 0.55 0.55 0.55 0.54 0.54
35.00 0.54 0.54 0.53 053 053
3475 0.52 052 0.52 0.52 0.51
34.50 0.51 0.51 0.51 0.50 0.50
34.25 0.50 0.50 0.49 0.49 0.49
34,00 048 048 048 048 047
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VolumeOutperformed
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Spot Gold
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Market Summary & Theoretical Price

VA

SET50 Index Futures

series et Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50X19 1083.6 -5.9 3 -4 32 2 1 1083.75 1083.72 1083.91  0.02% 1.75% -0.10 -0.15
S50719 1085.0 -1.0 196604 42287 295489 16029 30 1084.92 1084.03 1089.60 0.38% 1.75% 1.30 0.08
S50F20 1085.0 4.6 6 0 47 0 64 1085.05 1083.15 1095.03 1.04% 1.75% 1.30 -0.05
S50H20 1080.0 -1.1 16485 -1297 44281 886 121 1082.69 1079.10 1101.55 2.03% 1.75% -3.70 -2.69
S50M20 1075.9 -0.9 2321 335 8935 -64 215 1075.21 1068.83  1108.72 3.08% 1.75% -7.80 0.69
S50U20 1070.8 -0.8 628 -167 3408 -52 307 1070.12 1061.00 1117.97 3.24% 1.75% -12.90 0.68
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFZ19 20970 -30 29 -9 937 27 30 21010 20993 21100 -39.90 1.75%
GFG20 21040 -40 9 4 384 10 92 21072 21019 21350 -32.27 1.75%
GFJ20 21060 -90 17 13 195 23 154 21135 21046 21599 -74.63 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1462.00 -1.70 12778 6341 51041 5761 30 1462.73
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDX19 30.26 0.04 1 30.22 0.04
uSDZ19 30.19 -0.02 30 30.29 -0.03
USDF20 30.21 0.02 64 30.37 -0.01
USDH20 30.16 0.00 121 30.51 -0.06
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CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

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 lasuSuny anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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