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S50U19C1025 64.20 7.80 47 252 63.50 0.70 1089.20 0.00 67.46% 0.96 16.23
c
.g S50U19C1050 37.90 7.00 44 1881 38.50 -0.60 1087.90 0.00 0.00% 1.00 28.26
8' S50U19C1075 13.60 5.60 195 2837 13.50 0.10 1088.60 0.00 12.47% 0.97 77.84
3 S50U19C1100 0.70 0.20 356 5,729 0.00 0.70 1100.70 0.01 18.09% 0.14 209.95
S50U19C1125 0.10 0.00 222 6,682 0.00 0.10 1125.10 0.03 29.48% 0.02 181.38
S50U19P1025 0.10 -0.10 121 7176 0.00 0.10 1024.90 -0.06 49.88% -0.01 -111.79
§ S50U19P1050 0.10 -0.20 206 4794 0.00 0.10 1049.90 -0.04 31.98% -0.02 -167.12
3‘ S50U19P1075 0.40 -2.80 1721 3,803 0.00 040 1074.60 -0.01 17.59% -0.09 -235.23
é S50U19P1100 11.70 -8.70 429 3,603 11.50 0.20 1088.30 0.00 13.38% -0.93 -86.75
S50U19P1125 36.50 -8.20 106 2,636 36.50 0.00 1088.50 0.00 24.97% -0.99 -29.64
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ADVANCED INFO SERVICE PUBLIC COMPANY daily
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Momentum Trading
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Swing Trading
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DW

DTAC : DTAC24C1910A
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Name DTAC24C1910A Implied Volatility 55.00% Underlying Bid* DW Bid Price(THB) *
27-Sep-2019  30-Sep-2019  01-Oct-2019  02-Oct-2019  03-Oct-2019
Underlying DTAC Delta 73.03%
58.50 0.62 0.61 061 0.60 0.60
Type Call Listing Date 06-Jun-2019 5825 0.61 059 0.59 059 058
58.00 0.59 058 057 057 057
Strike 52.754 Last Trading Date  31-Oct-2019
57.75 0.58 0.56 0.56 0.55 0.55
Conversion Ratio  11.84553 Expire 05-Nov-2019 57.50 0.56 055 0.54 0.54 053
Date(Maturity 57.25 054 053 053 052 052
Date)
57.00 0.53 052 0.51 0.51 0.50
Moneyness 9.00% ITM outstanding (26- 181,000 56.75 0.51 0.50 0.50 0.49 0.49
Sep-2019) 56.50 0.50 0.49 0.48 0.48 0.47
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Volume Outperformed -
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Crude Oil (WTI) Palm Oil
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Spot Gold
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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
S50U19 1088.6 9.0 89288 -29135 106933 -74456 0 1088.50 1088.50 1088.50 0.02% 1.75% 0.10 0.10
S50V19 1080.6 2.5 8 -10 51 2 33 1089.85 1088.86 1095.01 0.38% 1.75% -7.90 -9.25
S50X19 1085.8 7.9 6 0 12 0 62 1089.81 1087.96  1099.52 1.04% 1.75% -2.70 -4.01
S50719 1084.8 7.5 153558 -9336 232509 33132 91 1087.74 1085.03 1101.99 2.03% 1.75% -3.70 -2.94
S50H20 1082.7 7.1 6568 2494 19379 2290 182 1081.28 1075.85 1109.78 3.08% 1.75% -5.80 1.42
S50M20 1078.9 7.1 585 -32 6402 112 276 1076.24 1068.01  1119.45 3.24% 1.75% -9.60 2.66
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 22020 -270 32 -270 1136 -171 33 21953 21933 22057 67.29 1.75%
GFZ19 22100 -270 7 -75 806 -33 91 22014 21959 22301 86.34 1.75%
GFG20 22160 -270 6 -16 138 -42 153 22079 21987 22561 81.19 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1507.30 -23.90 1747 -4684 5759 -7975 0 1505.43
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.65 0.11 0 30.63 0.02
USDV19 30.61 0.08 33 30.71 -0.02
USDX19 30.59 0.05 62 30.78 -0.04
uUsbZz19 30.58 0.08 91 30.85 -0.05
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yiwnnanniwd Aiwde loss na @wmw) enadudguasninadas (Market Maker) uazdeanlumanyusasinbaywus (Derivative Warrants) uuwanniwg AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,
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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 lasuSuiny snasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE’s director.
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