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S50Z19C1050 28.40 -2.60 165 1311 16.48 11.92 1078.40 0.01 10.65% 0.66 24.86
c
.g S50Z19C1075 14.20 -1.20 390 3604 0.00 14.20 1089.20 0.02 10.20% 044 33.39
8' S50Z19C1100 7.10 -0.70 824 4,759 0.00 7.10 1107.10 0.04 10.92% 0.26 38.69
E S50Z19C1125 3.50 -0.30 422 6,397 0.00 3.50 1128.50 0.06 11.71% 0.14 42.59
S$50Z19C1150 1.70 -0.20 191 4,416 0.00 1.70 1151.70 0.08 12.45% 0.07 45.77
S50Z19P1050 13.70 0.30 866 5363 0.00 13.70 1036.30 -0.03 12.68% -0.36 -28.04
§ S50Z19P1075 25.00 1.80 437 4,403 8.52 16.48 1050.00 -0.02 12.43% -0.54 -23.13
3‘ S50Z19P1100 42.90 2.90 160 2,256 33.52 9.38 1057.10 -0.01 13.58% -0.70 -17.31
é S50Z19P1125 62.40 1.00 7 618 58.52 3.88 1062.60 0.00 13.64% -0.82 -14.04
S50Z19P1150 85.60 0.80 21 370 83.52 2.08 1064.40 0.00 15.27% -0.88 -10.96
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GLOBAL POWER SYNERGY PUBLIC COMPANY daily
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Momentum Trading
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SAPPE PUBLIC COMPANY LIMITED
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Chart Insight

DW
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Name BEM24C2003A Implied Volatility  40.00% Underlying Bid* DW Bid Price(THB) *
30-Oct-2019  31-Oct-2019  01-Nov-2019  04-Nov-2019  05-Nov-2019
Underlying BEM Delta 28.63% 1130 0.15 0.15 0.15 0.15 0.15
Type Call Listing Date 23-Sep-2019 1720 0.14 0.14 0.14 0.14 0.14
1110 0.14 0.14 0.13 0.13 0.13
Strike 13.100 Last Trading Date  31-Mar-2020 P v N v " "
Conversion Ratio  3.70000 Expire 03-Apr-2020 ey 012 0.12 012 0.12 0.1
Date(Maturity 10.80 0.11 0.1 0.11 0.1 0.1
Date)
1070 0.1 0.10 0.10 0.10 0.10
Moneyness -16.79% OTM outstanding (29- 38,300 (2e0 il0 g il0 — —
Oct-2019) 10.50 0.09 0.09 0.09 0.09 0.09
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Volume Outperformed

Last Base Vol | Volume | %Vol up
PLANET 1.67 796,300 18,509,700 2,24%
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Crude Oil (WTI) Newcastle Coal
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’ Gold Futures

Spot Gold
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Bl USD Futures

Thai Baht Spot Rate 4 hours
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML guel O o SR et Lo AP
Theoretical Lower Upper
S50V19 1066.4 -3.9 15 11 25 -15 0 1066.48 1066.48 1066.48 0.02% 1.75% -0.08 -0.08
S50X19 1072.8 4.3 9 -1 28 -1 29 1067.64 1066.79  1072.09 0.38% 1.75% 6.32 5.16
S50719 1064.4 -3.1 145914 0 334662 0 58 1067.68 1065.99 1076.58 1.04% 1.75% -2.08 -3.28
S50H20 1059.5 -3.3 11268 -2080 33549 1090 149 1065.26 1060.91 1088.12  2.03% 1.75% -6.98 -5.76
S50M20 1056.1 -3.2 1768 -399 7921 -248 243 1057.04 1049.94 1094.31  3.08% 1.75% -10.38 -0.94
S50U20 1052.1 -2.9 686 -342 1934 5 335 1051.90 1042.11  1103.28 3.24% 1.75% -14.38 0.20
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 21450 -180 83 -12 819 -86 0 21372 21372 21372 77.52 1.75%
GFZ19 21530 -180 60 -70 1004 23 58 21432 21398 21610 98.08 1.75%
GFG20 21560 -190 267 238 453 204 120 21495 21425 21864 64.55 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1501.40 -11.80 15893 124 54795 7442 58 1492.51
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.20 -0.01 0 30.21 -0.01
USDX19 30.20 0.00 29 30.28 -0.01
uSDZz19 30.17 -0.02 58 30.35 -0.04
USDH20 30.14 0.00 149 30.57 -0.07
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Remark : FSS's Chairman is a TRUE'’s director.
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