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ms SET50 Index Futures

(SET50 December 19) daily
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=& SET50 Index Options
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Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 49.00 1.70 34 283 44.73 4.27 1099.00 0.00 7.35% 0.89 19.88
c
.g S50Z19C1075 32.50 -0.30 411 912 19.73 12.77 1107.50 0.01 9.20% 0.68 22.92
8' S50Z19C1100 19.70 0.00 565 1,794 0.00 19.70 1119.70 0.02 9.81% 0.49 27.09
E S50Z19C1125 11.30 0.00 716 2,343 0.00 11.30 1136.30 0.04 10.34% 0.32 31.01
S50Z19C1150 6.10 0.00 262 2,683 0.00 6.10 1156.10 0.06 10.75% 0.19 34.91
S50Z19P1050 13.20 -1.40 954 3011 0.00 13.20 1036.80 -0.05 14.80% -0.26 -21.77
§ S50Z19P1075 19.90 -3.20 1174 2,813 0.00 19.90 1055.10 -0.04 13.88% -0.37 -20.39
3‘ S50Z19P1100 30.90 -4.10 372 1,888 5.27 25.63 1069.10 -0.02 13.64% -0.50 -17.80
é S50Z19P1125 50.00 -1.80 51 596 30.27 19.73 1075.00 -0.02 15.72% -0.61 -13.41
S50Z19P1150 69.90 -0.60 10 346 55.27 14.63 1080.10 -0.01 17.15% -0.70 -10.91
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P> SECTOR OUTLOOK

Construction Materials
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AIRPORTS OF THAILAND PUBLIC COMPANY
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Momentum Trading
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SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED 4 hours
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HMPRO : HMPR24C1912A
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Name HMPR24C1912A Implied Volatility 37.00% Underlying Bid* 2 LR A )
30-Sep-2019  01-Oct-2019  02-Oct-2019  03-Oct-2019  04-Oct-2019
Underlying HMPRO Delta 25.60% 1730 014 014 013 013 013
Type Call Listing Date 22-Jul-2019 1720 013 0.13 0.13 0.13 0.12
17.10 0.12 012 0.12 0.12 0.12
Strike 19.153 Last Trading Date  13-Dec-2019 - v T - - -
Conversion Ratio  3.68596 Expire 18-Dec-2019 sy Ui ohl o il il
Date(Maturity 16.80 0.10 0.10 0.10 0.10 0.09
Date)
16.70 0.10 0.09 0.09 0.09 0.09
Moneyness -11.76% OTM outstanding (29- 13,452,100 16.60 0.09 0.09 0.09 0.08 0.08
Sep-2019) 16.50 0.08 0.08 0.08 0.08 0.08
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Crude Oil (WTI) Shipping Index

TVCUSDIL, 10 55.97F .10 (-0 18] 0:56.34 H:56.40 LiSS 97 2557 - Shipping Index (EOD) daily
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o o ] Spot Gold 4 hours
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1. ]
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nza ']5']2 maaajt{ 1490 1485 1500 1512
Contracts Long Short Net YTD
o o Instituti 1 -357 -11
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Market Summary & Theoretical Price
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SET50 Index Futures

series setle Change ML guel. O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50V19 1087.4 6.8 60 52 48 -3 30 1096.29 1095.39 1101.01 0.02% 1.75% -7.33 -8.89
S50X19 1086.1 0.3 16 16 18 18 59 1097.15 1095.38 1106.44  0.38% 1.75% -8.63 -11.05
S50719 1087.9 3.1 142097 -153558 236071  -232509 88 1096.60 1093.96  1110.46 1.04% 1.75% -6.83 -8.70
S50H20 1084.9 2.2 8735 2167 19906 527 179 1093.23 1087.86  1121.41 2.03% 1.75% -9.83 -8.33
S50M20 1081.1 2.2 1020 435 6566 164 273 1083.84 1075.65 1126.83 3.08% 1.75% -13.63 -2.74
S50U20 1076.9 4.9 205 205 128 128 365 1078.42 1067.47  1135.89 3.24% 1.75% -17.83 -1.52
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 21850 -170 139 107 1231 95 30 21766 21748 21860 84.06 1.75%
GFZ19 21920 -180 77 70 883 77 88 21826 21774 22101 93.62 1.75%
GFG20 22000 -160 20 14 138 0 150 21891 21802 22360 109.01 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1507.90 -12.20 20264 20264 48734 48734 88 1500.42
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.62 0.01 30 30.68 0.02
USDX19 30.60 0.01 59 30.75 0.00
uSDZz19 30.59 0.01 88 30.82 -0.01
USDH20 30.53 0.01 179 31.04 -0.07
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Remark : FSS's Chairman is a TRUE'’s director.
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