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. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Az ¢ Wait and See Index s50u19cioso  Cost Profi /Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
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40 —Pp/L
/ A lsavaaannes : - 1075 0 9.6 9.6
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-20
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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 35.60 -740 64 1,197 31.41 419 1135.60 0.00 7.23% 0.85 26.92
c
-§ S50U19C1125 18.20 -7.20 611 2,828 6.41 11.79 1143.20 0.01 7.60% 0.60 37.13
8' S50U19C1150 8.30 -3.60 1,823 6,054 0.00 8.30 1158.30 0.02 8.31% 0.34 45.71
3 S50U19C1175 3.50 -1.50 1,388 7,558 0.00 3.50 1178.50 0.04 8.98% 0.16 52.82
S50U19C1200 1.70 -0.70 684 6,937 0.00 1.70 1201.70 0.06 10.05% 0.08 5478
S50U19P1100 7.70 1.90 1086 5,946 0.00 7.70 1092.30 -0.03 11.10% -0.25 -36.50
§ S50U19P1125 15.20 3.40 1,144 4,892 0.00 15.20 1109.80 -0.02 10.39% -0.42 -31.64
3‘ S50U19P1150 29.20 5.30 595 3,303 18.59 10.61 1120.80 -0.01 10.62% -0.63 -24.30
E S50U19P1175 49.90 7.60 76 982 43.59 6.31 1125.10 -0.01 12.45% -0.76 -17.15
S50U19P1200 72.50 9.00 3 265 68.59 3.91 1127.50 0.00 14.26% -0.83 -12.99
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Property Development
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GLOBAL POWER SYNERGY PUBLIC COMPANY daily CP ALL PUBLIC COMPANY LIMITED
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KARMARTS PUBLIC COMPANY LIMITED daily
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MBK PUBLIC COMPANY LIMITED
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SPALI: SPAL24C1912A
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market open winifu lisiuae market call Line: @dw24
Name SPAL24C1912A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
30-Jul-2019  31-Jul-2019  01-Aug-2019  02-Aug-2019  05-Aug-2019
Underlying SPALI Delta 26.62% 2290 024 024 023 023 023
Type Call Listing Date 12-Jul-2019 2280 023 0.23 023 0.22 0.22
2270 0.22 022 0.22 022 0.21
Strike 27.390 Last Trading Date  13-Dec-2019 2260 022 021 021 021 0.20
Conversion Ratio  3.95000 Expire 18-Dec-2019 22:50 0.21 0.21 0.21 0.20 0.20
Date(Maturity 2240 0.20 0.20 0.20 0.20 0.19
Date)
2230 0.20 0.19 0.19 0.19 0.19
Moneyness -17.85% OTM outstanding (29- 0 22.20 0.19 019 0.19 0.18 0.18
Jul-2019) 22.10 0.18 0.18 0.18 0.18 0.17
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Volume Outperformed
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Crude Oil (WTI) Newcastle Coal

TVEUSOIL 1D 57.12 & +0L08 (+0.145) 0:57.04 Hi57.2 157,03 G57,12
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Spot Gold daily
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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
S50N19 11335 -8.1 58 45 533 -35 0 1131.41 1131.41 1131.41 0.02% 1.75% 2.09 2.09
S50Q19 1132.6 -8.0 11 11 17 2 30 1132.68 1131.75  1137.57 0.38% 1.75% 1.19 -0.08
S50U19 1128.7 -9.3 161423 80532 337211 -6282 59 1132.71 1130.88  1142.31 1.04% 1.75% -2.71 -4.01
S50719 1130.6 -9.2 15110 10744 35078 452 150 1130.11 1125.46  1154.52 2.03% 1.75% -0.81 0.49
S50H20 1126.0 9.1 1771 1357 7211 116 241 1121.47 1114.00 1160.69 3.08% 1.75% -5.41 4.53
S50M20 1122.3 -9.3 697 449 3434 219 335 1115.94 1105.55 1170.45 3.24% 1.75% -9.11 6.36
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFQ19 20910 -90 368 85 1283 -118 30 20907 20890 20997 2.97 1.75%
GFV19 20980 -80 188 33 1018 -73 92 20969 20916 21245 10.91 1.75%
GFZ19 21030 -90 32 16 280 -13 150 21027 20941 21478 2.85 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1426.70 -7.20 12459 -9668 29942 -4086 59 1428.24
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 0 30.84 -0.07
USDQ19 30.96 0.06 30 30.91 0.12
USDU19 30.99 0.12 59 30.98 0.15
uUsbZz19 30.89 0.07 150 31.21 0.05
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