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s SET50 Index Futures
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=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1100 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 1000 -75 11 -11
80 / 1025 -50 11 11
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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 53.60 9.70 23 248 58.32 -4.72 1078.60 0.00 0.00% 1.00 18.36
c
-§ S50U19C1050 35.50 10.80 170 1516 33.32 2.18 1085.50 0.00 9.24% 0.89 27.23
8' S50U19C1075 18.20 6.20 1384 4893 8.32 9.88 1093.20 0.01 10.88% 0.61 36.53
3 S50U19C1100 8.60 2.70 1630 6,078 0.00 8.60 1108.60 0.02 12.44% 0.35 4347
S50U19C1125 4.10 1.20 867 7,262 0.00 410 1129.10 0.04 14.04% 0.18 47.49
S50U19P1025 3.60 -2.30 827 6918 0.00 3.60 1021.40 -0.06 17.95% -0.13 -38.71
§ S50U19P1050 7.50 -5.10 1569 5178 0.00 7.50 1042.50 -0.04 16.77% -0.24 -35.00
3‘ S50U19P1075 15.60 -8.80 966 6,087 0.00 15.60 1059.40 -0.02 16.33% -042 -29.07
é S50U19P1100 30.90 -12.10 248 4,036 16.68 14.22 1069.10 -0.01 17.96% -0.60 -21.17
S50U19P1125 53.00 -12.00 11 2,440 41.68 11.32 1072.00 -0.01 22.51% -0.71 -14.51
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P> SECTOR OUTLOOK

Energy & Utilities
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SINO-THAI ENGINEERING AND CONSTRUCTION daily
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B Top Most Active
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Momentum Trading
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SIAM MAKRO PUBLIC COMPANY LIMITED daily
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PRECIOUS SHIPPING PUBLIC COMPANY LIMITED

daily
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DW

BCH: BCH24C2003A

BANGKOK CHAIN HOSPITAL PUBLIC COMPANY daily uu')‘{‘u ({37 5%9] Ifl"l‘l,l,
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119 26 o 04091117192325 we 0810141621232729 fv 07111317192125 n~e 0408101217192325 a~ 0608131519212327 ~v_05] * gnsesen ldiUsnu ol sdonnuan .
i i market open winifu lisiuane market call Line: @dw24
Name BCH24C2003A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
30-Aug-2019  02-Sep-2019  03-Sep-2019  04-Sep-2019  05-Sep-2019
Underlying BCH Delta 44.52%
16.50 039 038 038 038 038
Type Call Listing Date 23-Aug-2019 16.40 037 037 037 037 037
1630 036 036 036 036 036
Strike 17.827 Last Trading Date = 31-Mar-2020
16.20 035 035 035 035 035
Conversion Ratio  4.22333 Expire 03-Apr-2020 16.10 034 034 034 034 033
Date(Maturity 16.00 033 033 033 033 032
Date)
15.90 032 032 032 032 031
Moneyness -9.69% OTM outstanding (29- 4,200 15.80 0.31 0.31 0.31 0.31 0.30
Aug-2019) 15.70 030 030 030 030 029
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Volume Outperformed
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g COMMODITY MARKET

Crude Oil (WTI) Shipping Index
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o =u o Spot Gold 4 hours
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B USD Futures
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¢ Wait and see ]
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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 1077.6 15.3 172985 35778 275497 1584 28 1084.76 1083.93 1089.12 0.02% 1.75% -5.72 -7.16
S50V19 1075.0 11.6 11 8 50 8 61 1085.80 1083.99 1095.31 0.38% 1.75% -8.32 -10.80
S50X19 1074.7 11.1 0 0 90 1085.22 1082.55 1099.24 1.04% 1.75% -8.62 -10.52
S50719 1078.1 14.5 19825 4245 42487 3500 119 1082.33 1078.80 1100.87 2.03% 1.75% -5.22 -4.23
S50H20 1074.6 14.2 2837 1484 8597 -36 210 1075.03 1068.80 1107.75  3.08% 1.75% -8.72 -0.43
S50M20 1071.0 14.8 955 352 5655 -18 304 1069.88 1060.85  1117.25 3.24% 1.75% -12.32 1.12
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 22470 -90 388 283 1317 152 61 22288 22251 22483 181.60 1.75%
GFZ19 22540 -80 72 59 734 70 119 22350 22278 22731 189.80 1.75%
GFG20 22570 -60 40 40 31 31 181 22416 22306 22995 153.73 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1542.00 -4.60 21037 7257 28387 5779 28 1527.66
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.57 -0.02 28 30.71 -0.08
USDV19 30.57 -0.01 61 30.80 -0.08
USDX19 30.53 -0.03 90 30.87 -0.12
uUsbZz19 30.55 -0.06 119 30.94 -0.10
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aide loss 1na @wmw) enadudguasninades (Market Maker) uazgeanlumagyusasinbaywus (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 Wz SET50 Future lasuuiny anisamuniinnzdvamanningdnsdeasnsn dou dnasmu
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