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Momentum Trading
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DW

IVL : IVL24C2003A
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INDORAMA VENTURES PUBLIC COMPANY LIMITED

daily
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Name IVL24C2003A Implied 65.00% Ul B - e DN
Volatility 03-Jan-2020  06-Jan-2020  07-Jan-2020  08-Jan-2020  09-Jan-2020
, 37.50 0.61 061 0.61 061 0.60
Underlying IVL Delta 70.48%
37.25 0.60 059 0.59 0.59 0.59
Type Call Listing Date 24-Oct-2019 37.00 058 0.58 058 058 057
) ) 36.75 0.57 0.56 0.56 0.56 0.56
Strike 32424 Last Trading Date ~ 31-Mar-2020
36.50 0.56 055 0.55 0.55 0.54
Conversion Ratio 12.14772 Expire 03-Apr-2020 36.25 0.54 0.54 0.53 0.53 0.53
Date(Maturity
Date) 36.00 053 052 0.52 052 0.51
35.75 0.51 051 0.50 0.50 0.50
MoneyneSS 12.57% ITM Outstanding (02 - 30,000 35.50 0.50 0.49 0.49 0.49 0.49
Jan-2020)
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Market Summary & Theoretical Price

SET50 Index Futures

SR B UL COI::?&llCtS Cr:;cr):ge Ol Chgrllge IDDSi):?etr?/ f Treories YDltle\id l;tgrtl: 2288 PDrlgcr:noltlJnT
Theoretical Lower Upper
S50F20 1079.6 9.2 51 34 108 5 27 1082.38 1081.58 1086.58  0.02% 1.75% -1.40 -2.78
S50G20 1079.2 10.1 5 0 24 4 55 1083.23 1081.60 1091.78 0.38% 1.75% -1.80 -4.03
S50H20 1076.6 9.7 168099 0 253260 0 84 1082.77 1080.28 1095.83 1.04% 1.75% -4.40 -6.17
S50M20 1071.7 8.6 14482 8098 18209 -601 178 1079.52 1074.25 1107.20 2.03% 1.75% -9.30 -7.82
S50U20 1065.6 8.7 2686 1902 7498 -40 270 1070.36 1062.37  1112.35 3.08% 1.75% -15.40 -4.76
S50U20 1064.3 9.7 1114 859 1088 652 361 1065.07 1054.38 1121.20 3.24% 1.75% -16.70 -0.77
Gold Futures
. Vol Vol ol Days to Theoretical Premium / .
S SEUE etz Contracts Change el Change Delivery Theoretical Lower Upper Discount REAES REW
GFG20 21830 180 252 105 1124 87 55 21962 21929 22135 -131.54 1.75%
GFJ20 21870 150 141 82 719 109 117 22027 21956 22395 -156.65 1.75%
GFM20 21920 180 6 -109 125 4 178 22091 21984 22652 -170.71 1.75%
Gold Online Futures
Series Settle Change Cor:{t?;cts Vol Change Ol Ol Change Days to Delivery Theoretical
GOH20 1531.40 7.30 13360 7468 43155 3964 84 1536.10
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF20 30.12 0.06 27 30.19 0.00
USDG20 30.12 0.04 55 30.25 0.00
USDH20 30.10 0.14 84 30.32 -0.02
USDM20 30.04 0.09 178 30.55 -0.08
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AnmdayauazRaranatdasaunaudaumsdadulanamu

uSdmanniwd Ao losa e (wmow) eradudguasnmasas (Market Maker) uszdeenlusdnyuansdmBaunus (Derivative Warrants) uwwsnnsg 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 uaz SET50 Future Tasysuing snasamuniiamsiuasmanningdrdadandn doiu inasmu

5 & o a a “ o . o a
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Remark : FSS's Chairman is a TRUE' director.
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