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| B | -
H H
=8 SETS50 Index Options
SET50 Long
) U UnvinAa Cost Profit/L
P/L S50M19C1075 Auuein : Long S50M19C1075 uustlovindnls Index ssoM19cioso oSt Profit/Loss
239 1080-1085
100 975 -100 9.6 -9.6
80 / 1000 -75 9.6 -9.6
/ nasns . uutlavindnls
60 1025 -50 9.6 -9.6
" / wInuedn - 9.60 an 1050 25 96 96
—P/L
20 / A lsavaamanges : lishda 1075 0 9.6 -9.6
/ N . 1100 25 96 15.4
0 — ; — ; I . whnanonsvindals : 1080-1085
975 1000 1025 1050 107;./1100 125 1150 1175 1125 50 9.6 404
20 Y = .
AAANNU (LHD1VINNDg) : 1084.60 3m 1150 75 96 65.4
40
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.te.d Delta Effec?lve
Interest Value Value Even Premium Volatility Gearing
S50M19C1025 56.80 4.30 73 369 59.58 -2.78 1081.80 0.00 0.00% 1.00 17.99
c
-§ S50M19C1050 38.30 7.40 216 2048 34.58 3.72 1088.30 0.00 11.62% 0.84 23.90
8‘ S50M19C1075 18.20 5.70 1338 4643 9.58 8.62 1093.20 0.01 10.01% 0.64 37.90
E S50M19C1100 5.70 1.70 1708 7,689 0.00 5.70 1105.70 0.02 9.27% 0.31 59.31
S50M19C1125 1.80 0.30 655 8,037 0.00 1.80 1126.80 0.04 10.35% 0.12 69.90
S50M19P1025 0.80 -0.30 299 3226 0.00 0.80 1024.20 -0.06 12.24% -0.05 -67.39
§ S50M19P1050 2.30 -0.80 646 6169 0.00 2.30 1047.70 -0.03 10.65% -0.14 -63.94
8‘ S50M19P1075 6.80 -2.70 1661 7,652 0.00 6.80 1068.20 -0.02 9.09% -0.35 -56.12
é S50M19P1100 18.50 -7.40 364 4,375 15.42 3.08 1081.50 0.00 7.56% -0.73 -42.70
S50M19P1125 40.00 -7.80 136 2,093 40.42 -042 1085.00 0.00 7.26% -0.96 -25.94
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E SIAM COMMERCIAL BANK PUBLIC COMPANY
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Momentum Trading
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wing Trading

THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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CHULARAT HOSPITAL PUBLIC COMPANY LIMITED daily
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DW

GFPT : GFPT24C1907A

GFPT PUBLIC COMPANY LIMITED daily tlu"%’u "lu" ﬁ"‘u
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market oper:!n;!wftu "bisﬁmmiarke‘lt‘ call Line: @dw24
Name GFPT24C1907A Implied Volatility 60.00% Underlying Bid* DW Bid Price(THB) *
29-May-2019  30-May-2019  31-May-2019  04-Jun-2019  05-Jun-2019
Underlying GFPT Delta 56.18% 16.00 044 0.44 044 043 042
Type Call Listing Date 21-Jan-2019 1590 043 043 042 041 041
15.80 042 041 041 040 039
Strike 15.561 Last Trading Date  31-Jul-2019 15.70 0.40 0.40 0.40 038 038
Conversion Ratio  4.12592 Expire 05-Aug-2019 1560 039 0.39 038 037 037
Date(Maturity 15.50 037 0.37 037 036 035
Date)
15.40 036 036 036 034 034
Moneyness 0.25% ITM outstanding (28- 0 1530 035 035 034 033 033
May-2019) 15.20 034 033 033 032 031
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Volume Outperformed

Last Base Vol | Volume | %Vol up i-l ||_|_.i|
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Spot Gold
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< . 1Y) 2 P o o 1
Wu Sideway sanfuTIiaIdanfiAmduauinndn !
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£1270.00
11,265.00
Anustinsrardus GOM19 +1,260.00
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« wosk Long dunuiiusinai1283-1285 aoaans o
. . 1280 . (VLT (07T g 1T}
ARVIANUNTERAAR foAANS
1276 1271 1282 1286
Contracts Long Short Net YTD
o Institution 1771 3112 -1341 -1008
fuii 28 w.a. 2019 s
~ . Forei 11 4261 - 4
Ao SPDR Asn1afiomsaanaesn oretan % ® 306 >386
-1.47 siu asaniiszeiu 738.81 6 tocal 8146 8740 4406 28645
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B USD Futures

o o _u : ) Thai Baht Spot Rate 4 hours
AavoaumAIaINadga U 31.90-32.00 P ]
un/aaaans 332100
, "“ !
AnamaiaauunluszozdUa Vil AN |N 122 000
JOUAIAINAADULUIGIUYDINTIUAITULATIIGIN B Ji :
31.90-32.00 v u/eoaans launisunedIuSemIu ‘ L ‘ \ ” 131900
431850
& 31.70 v/eoaans TusavineiunoadudanizTu .’“ N “ 131,800
ST azANANULTR H ‘I Y |
| | ‘ -31.700
L
131600
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auusinszuzdu USDM19 |
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

=D =0 IEGED Conzlt:allcts Ch\:l:lge o Chgrllge g:l)i.’:::;/ i Y?:(d II:!L::: gase ;zzcr'.nc;:r::
Theoretical Lower Upper
S50K19 1084.5 5.6 3 -5 509 1 1 1084.63 1084.60 1084.79  0.02% 1.75% -0.08 -0.13
S50M19 1087.0 9.5 250668 82669 298354 896 29 1085.76 1084.90 1090.28  0.38% 1.75% 2.42 1.24
S50N19 1081.6 4.9 19 17 71 -11 62 1085.89 1084.05 1095.56 1.04% 1.75% -2.98 -4.29
S50U19 1081.9 8.7 23052 7690 37153 1061 121 1083.57 1079.98  1102.45 2.03% 1.75% -2.68 -1.67
S50219 1082.0 8.5 3048 1506 9234 593 212 1076.20 1069.90 1109.27 3.08% 1.75% -2.58 5.80
S50H20 1079.3 8.6 1627 942 4467 -83 303 1071.16 1062.16 111843  3.24% 1.75% -5.28 8.14
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 19470 -30 346 0 1526 156 29 19404 19389 19485 65.65 1.75%
GFQ19 19520 -30 176 174 701 56 92 19463 19414 19719 57.12 1.75%
GFV19 19590 -30 42 11 407 15 154 19520 19439 19950 69.52 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1286.50 -2.80 10031 8647 17212 4240 29 1282.13
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 31.78 0.00 1 31.84 -0.06
USDM19 31.78 -0.02 30 31.92 -0.06
USDN19 31.71 -0.05 62 32.00 -0.13
USDbuU19 31.74 0.02 121 32.15 -0.10
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