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S50U19C1025 67.70 14.10 11 256 71.47 -3.77 1092.70 0.00 0.00% 1.00 15.22
.§ S50U19C1050 44.00 8.50 351 1427 46.47 -2.47 1094.00 0.00 0.00% 1.00 23.28
on' S50U19C1075 24.80 6.60 1424 4343 21.47 3.33 1099.80 0.00 8.76% 0.81 35.88
3 S50U19C1100 11.60 3.00 2305 5,899 0.00 11.60 1111.60 0.01 11.10% 0.47 4452
S50U19C1125 5.80 1.70 2043 7,189 0.00 5.80 1130.80 0.03 13.55% 0.25 47.21
S50U19P1025 2.50 -1.10 801 6777 0.00 2.50 1022.50 -0.07 19.56% -0.09 -40.30
§ S50U19P1050 5.50 -2.00 2369 4944 0.00 5.50 1044.50 -0.05 18.60% -0.18 -36.21
g‘ S50U19P1075 10.30 -5.30 1664 6,548 0.00 10.30 1064.70 -0.03 16.78% -0.32 -33.70
E S50U19P1100 22.00 -8.90 372 3,895 3.53 18.47 1078.00 -0.02 17.58% -0.51 -25.55
S50U19P1125 40.10 -12.90 102 2,392 28.53 11.57 1084.90 -0.01 19.99% -0.67 -18.35
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P> SECTOR OUTLOOK

Transportation & Logistics
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B Top Most Active
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Momentum Trading
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Swing Trading
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DW

BEM: BEM24C1909A
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i i market open winifu lisiuane market call Line: @dw24
Name BEM24C1909A Implied Volatility 40.00% Underlying Bid* DW Bid Price(THB) *
02-Sep-2019  03-Sep-2019  04-Sep-2019  05-Sep-2019  06-Sep-2019
Underlying BEM Delta 18.47%
11.40 0.05 0.04 0.04 0.04 0.04
Type Call Listing Date 13-Jun-2019 1130 0.04 0.04 0.04 0.03 0.03
1120 0.03 003 003 0.03 0.03
Strike 12.253 Last Trading Date  30-Sep-2019
11.10 003 0.03 003 0.03 0.02
Conversion Ratio  4.63456 Expire 03-Oct-2019 11.00 0.03 0.02 0.02 0.02 0.02
Date(Maturity 10.90 0.02 0.02 0.02 0.02 0.02
Date)
10.80 0.02 0.02 0.02 001 001
Moneyness -10.23% OTM outstanding (01- 5,867,200 10.70 0.02 0.01 0.01 0.01 0.01
Sep-2019) 10.60 001 001 001 001 001
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Volume Outperformed

Last Base Vol | Volume | %Vol up
ASIAN 6.35 120,300 8,857,100 7,262% I

TCAP 56.50 1,681,839 11,230,900 567%

THAI 9.95 2,664,301 15,751,900 491% ' 5 5 - -
ILM : sheilusnguniu Downtrend Line Support 2240 22.00
duunle Bussiavnadauanignun vsadu _

ILM 22.60 2,427,214 9,344,400 284% s1enil lomaiushldisio Resistance  22.90  23.40

GUNKUL 3.18 16,734,944 51,530,700 207%
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’ Gold Futures
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1500 1492 1535 1550
Contracts Long Short Net YTD
i 30 a.a. 2019 Institution 14361 17550 -3189 -6194
Ao SPDR amlm‘saaﬂ‘saqma\im Foreign 4657 11150 6493 501
-2.05 ¢iu asunvisesiu 878.31
05 sin At 878.31 siu Local 31985 22303 9682 -1209
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B USD Futures

e a o Thai Baht Spot Rat dail
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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 1089.3 11.7 183981 10996 277233 1736 25 1097.77 1097.02 1101.71 0.02% 1.75% -7.17 -8.47
S50V19 1086.0 11.0 10 -1 53 3 58 1098.86 1097.11  1108.00 0.38% 1.75% -10.47 -12.86
S50X19 1086.5 11.8 7 0 5 0 87 1098.33 1095.71  1112.05 1.04% 1.75% -9.97 -11.83
S50719 1088.9 10.8 22792 2967 44105 1618 116 1095.49 1092.01  1113.79 2.03% 1.75% -7.57 -6.59
S50H20 1085.4 10.8 2808 -29 8956 359 207 1088.20 1081.98 1120.85 3.08% 1.75% -11.07 -2.80
S50M20 1082.1 11.1 1722 767 5635 -20 301 1083.00 1073.96  1130.47 3.24% 1.75% -14.37 -0.90
Gold Futures
Series Settle Change WAL et ol ol Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFV19 22290 -180 106 -282 1265 -52 58 22262 22227 22448 27.67 1.75%
GFZ19 22350 -190 24 -48 776 42 116 22324 22254 22694 25.94 1.75%
GFG20 22390 -180 2 -38 26 -5 178 22390 22282 22958 -0.05 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1529.90 -12.10 10213 -10824 25829 -2558 25 1526.17
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.58 0.01 25 30.70 -0.06
USDV19 30.56 -0.01 58 30.78 -0.08
USDX19 30.54 0.01 87 30.85 -0.10
uUsbZz19 30.54 -0.01 116 30.92 -0.10
September 2, 2019 14 | Page
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