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s SET50 Index Futures
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=8 SETS50 Index Options
. SET50 Long
A SUN Cost Profit/L
p/|_ $50219C1100 Auuin - Wait and See —— S50219c1050 <°S rofit/Loss
100 1000 -75 11 -1
%0 / 1025 -50 11 11
Aauns . Wait and See
1050 -25 11 -11
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . - .
/ A lsavaaanges : lishda 1100 25 11 14
20 y o 1125 50 1 39
!‘I.l'l‘lr'l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 &
0 1150 75 11 64
I R { Moo 1125 180 1175 AnANNU (KN Y) : - 1175 100 1 89
-20
1200 125 11 114
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 40.00 -6.60 53 369 30.07 9.93 1090.00 0.01 9.62% 0.75 20.20
c
.g S50Z19C1075 23.70 -4.90 339 1126 5.07 18.63 1098.70 0.02 9.49% 0.57 25.84
on' S50Z19C1100 13.20 -3.60 751 2,677 0.00 13.20 1113.20 0.03 9.85% 0.38 30.84
E S$50Z19C1125 7.10 -2.70 688 2,814 0.00 7.10 1132.10 0.05 10.36% 0.23 34.94
S$50Z19C1150 4.00 -1.10 438 3,116 0.00 4.00 1154.00 0.07 11.12% 0.14 37.22
S50Z19P1050 14.00 2.30 785 3521 0.00 14.00 1036.00 -0.04 13.10% -0.31 -23.65
§ S50Z19P1075 23.50 4.50 746 3,316 0.00 23.50 1051.50 -0.03 12.89% -0.44 -20.44
3‘ S50Z19P1100 37.20 5.80 377 2,238 19.93 17.27 1062.80 -0.02 12.98% -0.59 -17.09
é S50Z19P1125 57.50 8.60 70 639 44.93 12.57 1067.50 -0.01 14.85% -0.69 -12.97
S50Z19P1150 80.40 12.10 5 389 69.93 10.47 1069.60 -0.01 17.26% -0.75 -10.09
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GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily
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Momentum Trading

JMT NETWORK SERVICES PUBLIC COMPANY daily
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Resistance 19.30 “ \ u | 1900
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Swing Trading

BANGKOK EXPRESSWAY AND METRO
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STAR PETROLEUM REFINING PUBLIC COMPANY
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DW

GPSC : GPSC24C2002A

GLOBAL POWER SYNERGY PUBLIC COMPANY daily LSy LUIEU
i 69.25 67.50 71 72
Fl : 72.00
llﬂ‘!l“ﬁ L , , . .
. o 6800 nstashtfinuungilitla Gap Adlaly Aaveonduiiuga
s Jrlf"’ | 'T-T'f ] liduunss nosnnseshadnduuisundni 67.50 v Wusamzign
' _
b 1 . - o =
i II"F*"'“ - ll L L 6200 AvduinG
I -“|+.l I“ 60.00 y ~
' L5800 HRTIANUATELAR 67 LN
|++$ £ 56.00
I P 15419 y S
i e B w200 ADUANNDIYALNHIAN
n 5000 Tnsdwii 02-658-9915
_48.00 M5 951AN Email: dw@fnsyrus.com
;l‘ii:wwgﬁflﬂulild- 18 2024 26 nn 03 0509 11 1518 2224 26 =~ 05 07 09 14 16 20 22 26 28 no 04 06 10 12 16 18 20 24 26 wn UE‘J """"""" * onsmen T suwisuinnnsdoenseng L . d 24
market open winifu lisiuane market call ine: @dw
Name GPSC24C2002A Implied Volatility 52.00% Underlying Bid* DW Bid Price(THB) *
02-Oct-2019  03-Oct-2019  04-Oct-2019  07-Oct-2019  08-Oct-2019
Underlying GPSC Delta 42.80% 71.00 0.52 0.52 0.52 0.51 0.51
Type Call Listing Date 23-Sep-2019 7075 051 051 051 0:50 0:50
70.50 0.51 0.50 0.50 0.49 0.49
Strike 78.890 Last Trading Date  28-Feb-2020 —— . o e " "
Conversion Ratio  12.50000 Expire 04-Mar-2020 oy e 049 048 048 047
Date(Maturity 69.75 0.48 0.48 0.47 047 0.46
Date)
69.50 0.47 047 0.47 0.46 0.46
Moneyness -11.27% OTM outstanding (01- 15,000 G2 uee ok uee el el
Oct-2019) 69.00 0.45 045 045 0.44 0.44
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Volume Outperformed

Last Base Vol | Volume | %Vol up -
- "l
1
CPT 1.09 572,100 64,059,900  11,097% I--"ﬁ'-._--rl---|_ —
|
KOOL 1.23 194,000 10,443,800 5,283% I
-*.l-—*. |___-.___
ha IR | R -
SVOA 1.18 414,200 14,336,900 3,361% . .
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2.22 vwld Aevmaduviniiles filenals _
TNP 2.24 697,112 15,983,800  2,192% \unsiludsio Resistance 238 2.44
ALL 4.28 494,600 5,105,300 932% _. n
il
J
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|
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e o y g o, [
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- %Vol Up nanwfis Usinaunsdownoainnniniunounin Taodaifiuiesidust o B
- gayaan Finansia Hero 2 . . -
ALL : sheflusngusnonusinu 4.30 v Support 4.20 4.10
. ) . wIaNmMuUIuIANIS T Tige T Ussiin _
= Hosnndulunaniaulnaiduiuidumunsiniinaia swmﬁiamamamu LALEIATNUN AT Resistance  4.30 444

dnawumsldanussinssiaduiey **
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g® COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal

TVCUSON, 10 50,23 & +0.29 [+0.545) 015399 He54.04 253,95 €:54.23

] {Newcastle Coal (EOD)) dally
€505 o W) Crude O, 10, TvE 84.00

-82.00

" $80.00
1 _i ]
| - 178,00

- y '
' I - $76.00
i 17400
" ‘ 72,00

19 232729 Jun 0610121418202426 Jul030509 111517 19232529 Aug 06081214 1620222628 Sep 0509 111317192325 Oct | |
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Created with ¥,

Level 1 Level 2 Level 1 Level 2
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’ Gold Futures
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Spot Gold
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I |
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|
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T . v Thai Baht Spot Rat 4h
udernadunaigoua Ing A B SpotRate o,
) $31.000
30.70 v wn/mn2aa1s |
30,900
mMwimailasy 240 ulil Nuilsaus Taduud '
1 30.70 uan/noaals uaudeA1asumn i
o o = ' . s ' a i
aaAaal Ussiufianiediduuvasesdunniadilu
30,616

nsavu 30.45-30.70 un/moaans

TapauuIvazianuidsssofiasnngaudn 30,500

At :
1

duusinszezau USDZ19 ‘

6inn31 30.70 uw/moaans £30.400

30300

130,200

- y o . - -30.100
e Wo5m Long eunuinuuzu 30.50 vn/eoaans |

Yavihrnlsii 30.60 um/aeaans luuda - 30.000

o WosHINNKUe Wait and See

an. 07080910 1314151617 20212223242627282930 nu.0304050607 1011121314 171819202122 2425262728 wa. 0304050607 |
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel O o Sen et Lo AP
Theoretical Lower Upper
S50V19 1078.8 -10.2 13 13 47 -1 28 1081.50 1080.67 1085.85 0.02% 1.75% -1.27 -2.70
S50X19 1077.5 -10.2 6 6 14 -4 57 1082.38 1080.69 1091.24 0.38% 1.75% -2.57 -4.88
S50719 1074.9 -9.9 154024 0 261517 0 86 1081.88 1079.33  1095.24 1.04% 1.75% -5.17 -6.98
S50H20 1072.1 -9.7 7769 3565 20656 182 177 1078.60 1073.37  1106.10 2.03% 1.75% -7.97 -6.50
S50M20 1068.5 -9.6 1219 697 6985 276 271 1069.40 1061.39  1111.51 3.08% 1.75% -11.57 -0.90
S50U20 1064.7 -10.3 453 256 406 187 363 1064.07 1053.32  1120.46 3.24% 1.75% -15.37 0.63
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 21440 -220 195 16 1272 24 28 21561 21544 21647 -120.58 1.75%
GFZ19 21530 -220 112 42 863 -25 86 21620 21570 21887 -90.46 1.75%
GFG20 21580 -230 28 -5 154 3 148 21684 21597 22143 -104.46 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1478.30 -21.40 21595 1797 47126 62 86 1485.97
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.66 0.11 28 30.68 0.05
USDX19 30.61 0.08 57 30.75 0.00
uSDZz19 30.60 0.06 86 30.82 -0.01
USDH20 30.56 0.07 177 31.04 -0.05
October 2, 2019 14 | Page
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aiwde loss 1na @wmw) enadudguasninadas (Market Maker) uazgeanlumanusasinbaywus (Derivative Warrants) uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

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 WAz SET50 Future lasuSuiny snasamuniinnzdvamanninddnsdeaonsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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