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s SET50 Index Futures
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) 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
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60
/ PIONUFER - 1075 0 11 -11
40 —P/L . .
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20
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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 43.90 2.90 6 261 41.21 2.69 1068.90 0.00 11.71% 0.89 21.55
c
-§ S50U19C1050 24.70 1.50 160 1550 16.21 8.49 1074.70 0.01 12.16% 0.68 29.50
8' S50U19C1075 12.00 0.40 872 5073 0.00 12.00 1087.00 0.02 12.82% 043 37.89
3 S50U19C1100 5.90 0.10 669 6,293 0.00 5.90 1105.90 0.04 14.32% 0.24 4247
S50U19C1125 2.90 0.40 644 7,217 0.00 2.90 1127.90 0.06 15.71% 0.12 45.69
S50U19P1025 5.90 -1.00 1002 6843 0.00 5.90 1019.10 -0.04 17.03% -0.20 -35.92
§ S50U19P1050 12.60 -0.80 845 4573 0.00 12.60 1037.40 -0.03 16.49% -0.36 -30.33
3‘ S50U19P1075 24.40 -1.40 438 5,646 8.79 15.61 1050.60 -0.01 16.46% -0.55 -24.20
é S50U19P1100 43.00 -2.90 25 4,194 33.79 9.21 1057.00 -0.01 18.43% -0.71 -17.58
S50U19P1125 65.00 -3.00 330 2,447 58.79 6.21 1060.00 -0.01 21.20% -0.80 -13.12
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P> SECTOR OUTLOOK
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B Top Most Active
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Momentum Trading
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Swing Trading
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OSP: OSP24C1912A
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market open winifu lisiuane market call ine: @dw
Name OSP24C1912A Implied Volatility 50.00% Underlying Bid* DW Bid Price(THB) *
29-Aug-2019  30-Aug-2019  02-Sep-2019  03-Sep-2019  04-Sep-2019
Underlying OSsP Delta 51.11%
38.50 0.40 0.40 039 039 039
Type Call Listing Date 09-Jul-2019 3825 039 039 038 038 038
38.00 038 037 037 037 036
Strike 38.708 Last Trading Date  13-Dec-2019
3775 036 0.36 035 035 035
Conversion Ratio  10.15228 Expire 18-Dec-2019 37.50 035 035 034 034 034
Date(Maturity 37.25 0.34 034 033 033 033
Date)
37.00 033 032 032 032 031
Moneyness -3.12% OTM outstanding (28- 24,900 36.75 0.31 0.31 0.31 0.30 0.30
Aug-2019) 36.50 030 0.30 0.29 0.29 0.29
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Volume Outperformed
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’ Gold Futures
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Spot Gold

4 hours
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"‘ w IR | 539.03)
Trf** 1
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2142000
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1,400.00
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@ 2019 Bisnews AFE (Thaiand) Limited wiw bisney
(1 T T] (187 T g 111
1535 1525 1550
Contracts Long Short Net YTD
Rl 28,3";" 2019 Institution 14834 12766 2068 2376
ADNNL SPDVR WNHANTDATIINDIAT Foreign 8394 3807 4587 32044
.09 ¢iu guniszeiu 882.41 6
9.09 siu duaniis 88 o Local 18500 25155 -6655 16847
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B USD Futures

sounangds Sideway lLiwasuudag hai Baht Spot Rate ly
532.200
WA IMedeasznineiulunzsedu ‘ —232.000
30.45 unu/moaans usdaldatuisaiuudedn o —?31.800
vsnaiulsd udnduundousrTunsouidnd 30.50- H .231_600
30.95 v n/moaans vin TwaA S uu Nl i@l m 531_400
wWasuulag m Tm m -%31.200
T -?31.000
r r -330.800
YT m HN m h“ 30.612|
} T i 30400

Auuziinszazdu USDU19 | :
£30200
e Wait and see 230_000
-;29.800
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel. O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50Q19 1066.2 1.0 0 -14 30 0 0 1066.21 1066.21 1066.21  0.02% 1.75% -0.01 -0.01
S50U19 1062.3 1.8 137207 -82605 273913 2009 29 1067.37 1066.52 1071.82 0.38% 1.75% -3.91 -5.07
S50V19 1063.4 53 3 -32 42 0 62 1067.50 1065.68 1077.00 1.04% 1.75% -2.81 -4.10
S50719 1063.6 15 15580 -11516 38987 681 120 1065.23 1061.72 1083.63  2.03% 1.75% -2.61 -1.63
S50H20 1060.4 1.4 1353 -710 8633 -41 211 1058.01 1051.85 1090.37  3.08% 1.75% -5.81 2.39
S50M20 1056.2 1.1 603 -162 5673 61 305 1052.93 1044.03 1099.71  3.24% 1.75% -10.01 3.26
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 22470 220 21 -99 717 -49 0 22393 22393 22393 76.51 1.75%
GFV19 22560 220 105 -127 1165 -31 62 22460 22422 22660 99.94 1.75%
GFZ19 22620 210 13 -66 664 -56 120 22522 22449 22909 97.67 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1546.60 12.50 13780 -1619 22608 -871 29 1541.03
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.63 0.05 0 30.61 0.02
USDV19 30.59 0.00 62 30.77 -0.02
USDU19 30.58 0.04 29 30.68 -0.03
uUsbZz19 30.61 0.10 120 30.91 0.00
14 | Page
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