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B® SET50 Index Futures
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. SET50 Long
A SUN Cost Profit/L
P/L $50U19C1150 Auuelin : Wait and See Index s50u19cioso Cost Profit/Loss
100 975 -100 96 -9.6
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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 32.70 -2.90 48 1,215 26.43 6.27 1132.70 0.01 8.25% 0.78 26.89
c
.g S50U19C1125 14.80 -3.40 1360 3,436 143 13.37 1139.80 0.01 7.35% 0.54 41.24
8' S50U19C1150 6.70 -1.60 1,138 6,392 0.00 6.70 1156.70 0.03 8.35% 0.29 48.49
3 S50U19C1175 2.90 -0.60 619 7,783 0.00 2.90 1177.90 0.05 9.20% 0.14 54.04
S50U19C1200 1.50 -0.20 1,089 6,892 0.00 1.50 1201.50 0.07 10.42% 0.07 54.56
S50U19P1100 8.10 0.40 790 6,011 0.00 8.10 1091.90 -0.03 10.59% -0.27 -37.60
§ S50U19P1125 16.60 1.40 698 4,766 0.00 16.60 1108.40 -0.02 10.02% -0.47 -31.59
3‘ S50U19P1150 33.20 4.00 338 3,306 23.57 9.63 1116.80 -0.01 11.18% -0.66 -22.33
E S50U19P1175 54.10 4.20 37 980 48.57 5.53 1120.90 0.00 12.81% -0.78 -16.21
S50U19P1200 77.10 4.60 23 273 73.57 3.53 1122.90 0.00 14.74% -0.84 -12.34
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KASIKORNBANK PUBLIC COMPANY LIMITED daily GLOBAL POWER SYNERGY PUBLIC COMPANY
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MK RESTAURANT GROUP PUBLIC COMPANY daily
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MBK ¥Ua SBL luuduiianu

MBK PUBLIC COMPANY LIMITED daily
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THANI: THAN24C2001A

RATCHTHANI LEASING PUBLIC COMPANY daily LSy LUIEU
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Name THAN24C2001A Implied Volatility 62.00% Underlying Bid* DW Bid Price(THB) *
31-Jul-2019  01-Aug-2019  02-Aug-2019  05-Aug-2019  06-Aug-2019
1 [o)
Underlying THANI Delta 50.95% 730 044 0.44 043 043 043
Type Call Listing Date 12-Jul-2019 725 043 042 042 042 042
7.20 042 041 041 041 041
Strike 7.780 Last Trading Date  31-Jan-2020 715 041 0.40 0.40 0.40 0.40
Conversion Ratio  2.52000 Expire 05-Feb-2020 7.10 040 0.39 039 039 039
Date(Maturity 7.05 039 0.38 038 038 038
Date)
7.00 038 037 037 037 037
Moneyness -8.74% OTM outstanding (30- 765,000 6.95 037 036 036 036 036
Jul-2019) 6.90 0.36 035 035 035 035
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Crude Oil (WTI) Shipping Index

év; Chart Insight _,

TVELUSOR, 10 58,37 40,00 10 L2%) 05630 st Shipping Index (EOD) daily
gy !
I T Ly -Ezoou.co
I o 1‘399 00
n ) -21,300.00
o |
= n e £1,600.00
. u f I I I I I I I . 1,400.00
|l B |
. 120000
n :
4_ I, I o
II I I "l = 800.00
. 600.00
d ;1;gw$ya%[$ﬂ.c:m;u wa  wy s5A 18 nw fA we wa Au aA an AL wmA we sA 19 aw A we wa  fu na | --m-mv‘
Level 1 Level 2 Level 1 Level 2
Support 57.50 55.50 Support 1800 1740
Resistance 60.50 63 Resistance 2000 2200
Double Bottoms a8 Tuathanstiosh
'i’]ﬂ’]ﬁ’]ﬂ:l’u ‘ﬁuﬂjlﬂﬁlau‘lﬁjlﬁﬁaigﬁu 5750 ﬂaaa’]'{aﬂgﬁﬁauﬂ]'ﬂia L"TJ‘LL GT‘Uﬁﬂ"]'i:’J’NL%a ag_j‘[usd—lq ANSL AN aqﬂl{uﬁ—]u WUISU ﬁjﬁmﬁauﬁﬁ
U Wuu Double Bottoms wuuisnusaneadauit 60.50 aoaasansgsio 244, 1740-1800 an
U3kea

July 31, 2019 11 | Page



%ﬂ Chart Insight _, ‘FIIW\IANSIA
’ Gold Futures

o ' o Spot Gold daily
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Market Summary & Theoretical Price
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SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50Q19 11255 -7.1 8 -3 16 -1 29 1127.98 1127.08 1132.68 0.02% 1.75% -0.93 -2.48
S50U19 1123.2 -5.5 115452 -45971 334466 -2745 58 1128.88 1127.09 1138.28 0.38% 1.75% -3.23 -5.68
S50V19 11235 11235 10 10 10 10 91 1128.42 1125.62  1143.17 1.04% 1.75% -2.93 -4.92
S50719 11251 -55 10172 -4938 35480 402 149 1125.14 1120.54  1149.28 2.03% 1.75% -1.33 -0.04
S50H20 11211 -4.9 1901 130 7245 34 240 1116.58 1109.17  1155.46 3.08% 1.75% -5.33 4.52
S50M20 1117.4 -4.9 857 160 3679 245 334 1111.07 1100.76  1165.19 3.24% 1.75% -9.03 6.33
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFQ19 20980 70 56 -312 1195 -88 29 20953 20937 21041 26.72 1.75%
GFV19 21040 60 1 -187 1000 -18 91 21015 20963 21289 24.52 1.75%
GFZ19 21100 70 10 -22 287 7 149 21074 20988 21522 26.34 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1435.10 8.40 6703 -5756 24658 -5284 58 1433.68
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDQ19 30.81 -0.18 29 30.86 0.02
USDV19 30.79 -0.10 91 31.01 0.00
USDU19 30.75 -0.14 58 30.93 -0.04
uUsbZz19 30.73 -0.11 149 31.16 -0.06
14 | Page
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