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P/L S50M19C1075 duusin : Long S50M19C1075 wustovinAnls Index s50M19cioso Cost Profit/Loss
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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 52.50 5.00 21 407 53.98 -1.48 1077.50 0.00 0.00% 1.00 19.73
c
-§ S50M19C1050 30.90 5.60 283 2022 28.98 1.92 1080.90 0.00 7.62% 0.90 31.36
8’ S50M19C1075 12.50 2.50 955 4425 3.98 8.52 1087.50 0.01 7.95% 0.58 50.08
3 S50M19C1100 4.00 0.40 1172 7,761 0.00 4.00 1104.00 0.02 8.98% 0.24 65.53
S50M19C1125 1.50 0.00 809 8,092 0.00 1.50 1126.50 0.04 10.68% 0.10 69.32
S50M19P1025 1.10 -0.80 81 3254 0.00 1.10 1023.90 -0.05 11.99% -0.07 -64.55
§ S50M19P1050 3.10 -1.40 568 5992 0.00 3.10 1046.90 -0.03 10.40% -0.17 -60.57
3‘ S50M19P1075 9.50 -4.40 841 7,709 0.00 9.50 1065.50 -0.01 9.37% -0.43 -48.88
é S50M19P1100 25.90 -5.90 330 4,370 21.02 4.88 1074.10 0.00 10.63% -0.72 -30.00
S50M19P1125 47.80 -7.10 255 2,091 46.02 1.78 1077.20 0.00 12.52% -0.87 -19.54
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Momentum Trading
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wing Trading
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DW

AP : AP24C1906A
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Name AP24C1906A Implied Volatility  48.00% Underlying Bid* DW Bid Price(THB) *
28-May-2019  29-May-2019  30-May-2019  31-May-2019  04-Jun-2019
1 [o)
Underlying AP Delta 89.60% 785 069 069 069 069 068
Type Call Listing Date 10-Jan-2019 780 067 0.67 067 066 066
7.75 0.65 064 0.64 064 064
Strike 6.494 Last Trading Date  28-Jun-2019 770 062 062 062 062 061
Conversion Ratio  2.04111 Expire 03-Jul-2019 765 060 0.60 060 060 0.9
Date(Maturity 7.60 0.58 0.58 0.58 0.57 0.57
Date)
7.55 0.56 0.56 0.55 0.55 0.55
Moneyness 17.80% ITM outstanding (27- 0 7.50 0.54 054 053 053 052
May-2019) 7.45 0.52 051 051 051 0.50
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’ Gold Futures

Spot Gold 4 hours
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Contracts Long Short Net YTD
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- . Forei 252 2 742 21264
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B USD Futures

o . o N Thai Baht Spot Rat 4h
gamauniasilunsoutiini 31.65-32.00 4l Ballt Spot Rate ours
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leusziaulii 31.65 -32.00 vu/noaas woaiu | |
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wh Taduuasiui 32.00 un/aoaans 1 , ” 131,835
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U L ;
| | 31700
4 —;31.600
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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
S50K19 1078.9 7.0 8 5 508 -1 2 1079.08 1079.02 1079.39  0.02% 1.75% -0.08 -0.18
S50M19 1077.5 7.1 167999 -28381 297458 -20810 30 1080.19 1079.31 1084.85 0.38% 1.75% -1.48 -2.69
S50N19 1076.7 6.9 2 1 82 -1 63 1080.30 1078.44  1090.08 1.04% 1.75% -2.28 -3.60
S50U19 1073.2 6.8 15362 -6719 36092 1330 122 1077.97 1074.36 1096.90 2.03% 1.75% -5.78 -4.77
S50719 1073.5 6.8 1542 -1628 8641 65 213 1070.61 1064.31 1103.66 3.08% 1.75% -5.48 2.89
S50H20 1070.7 6.7 685 -334 4550 -74 304 1065.59 1056.60 1112.77 3.24% 1.75% -8.28 5.11
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM19 19500 30 346 0 1370 -84 30 19451 19435 19535 48.56 1.75%
GFQ19 19550 30 2 -49 645 -60 93 19510 19461 19770 39.89 1.75%
GFV19 19620 20 31 1 392 -20 155 19568 19485 20001 52.15 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1289.30 4.20 1384 -3361 12972 -1349 30 1286.46
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.78 -0.04 2 31.82 -0.03
USDM19 31.80 -0.04 31 31.89 -0.01
USDN19 31.76 -0.06 63 31.97 -0.05
USbu19 31.72 -0.05 122 32.12 -0.09
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