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=8 SETS50 Index Options
. SET50 Long
A SUN Cost Profit/L
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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
S50Z19C1050 34.00 -6.00 53 383 22.27 11.73 1084.00 0.01 9.49% 0.70 22.06
c
.g S50Z19C1075 19.60 -4.10 496 1340 0.00 19.60 1094.60 0.02 9.59% 0.50 27.61
on' S50Z19C1100 10.60 -2.60 911 2,874 0.00 10.60 1110.60 0.04 9.97% 0.32 32.60
E S50Z19C1125 6.00 -1.10 560 3,006 0.00 6.00 1131.00 0.05 10.79% 0.20 35.24
S50Z19C1150 3.30 -0.70 526 3,186 0.00 3.30 1153.30 0.08 11.46% 0.12 37.74
S50Z19P1050 17.10 3.10 729 3446 0.00 17.10 1032.90 -0.04 13.46% -0.35 -21.96
,§ S50Z19P1075 27.00 3.50 531 3,317 2.73 24.27 1048.00 -0.02 12.89% -0.49 -19.49
3‘ S50Z19P1100 42.50 5.30 288 2,141 27.73 14.77 1057.50 -0.01 13.32% -0.63 -15.88
é S50Z19P1125 64.00 6.50 115 594 52.73 11.27 1061.00 -0.01 15.48% -0.72 -12.01
S50Z19P1150 86.70 6.30 4 388 77.73 8.97 1063.30 -0.01 17.57% -0.77 -9.58
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P> SECTOR OUTLOOK
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Momentum Trading
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wing Trading
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GFPT PUBLIC COMPANY LIMITED daily
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¢ o
TKN : TKN24C2002A

TAOKAENOI FOOD & MARKETING daily tlu"‘g’u llu" ﬁ"‘u
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market open winifu lisiuane market call (ne: w
Name TKN24C2002A Implied Volatility 90.00% Underlying Bid* DW Bid Price(THB) *
03-Oct-2019  04-Oct-2019  07-Oct-2019  08-Oct-2019  09-Oct-2019
Underlying TKN Delta 69.00% 11.60 044 043 043 043 043
Type Call Listing Date 19-Sep-2019 1150 043 043 042 042 042
11.40 042 0.42 0.41 0.41 0.41
Strike 9.975 Last Trading Date = 28-Feb-2020 e " N 0'40 0'40 0'40
Conversion Ratio  7.68000 Expire 04-Mar-2020 ey ey Ly ey s s
Date(Maturity 11.10 039 0.39 039 039 038
Date)
11.00 038 038 038 038 038
Moneyness 12.28% ITM outstanding (02- 4,030,900 10.90 037 037 037 037 037
Oct-2019) 10.80 036 0.36 036 036 0.36
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Spot Gold
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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
S50V19 1071.0 -7.8 9 -4 43 -4 27 1073.64 1072.85 1077.81 0.02% 1.75% -1.27 -2.64
S50X19 1069.8 -7.7 6 0 10 -4 56 1074.52 1072.88 1083.16 0.38% 1.75% -2.47 -4.72
S50719 1067.1 -7.8 152867 0 264204 0 85 1074.04 1071.55 1087.15 1.04% 1.75% -5.17 -6.94
S50H20 1064.0 -8.1 7219 -550 21636 980 176 1070.82 1065.65 1097.97 2.03% 1.75% -8.27 -6.82
S50M20 1060.3 -8.2 2860 1641 7035 50 270 1061.72 1053.79  1103.36 3.08% 1.75% -11.97 -1.42
S50U20 1056.8 -7.9 479 26 466 60 362 1056.42 1045.79  1112.26 3.24% 1.75% -15.47 0.38
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 21660 220 296 101 1247 -25 27 21875 21859 21960 -215.11 1.75%
GFZ19 21740 210 44 -68 837 -26 85 21936 21885 22203 -195.86 1.75%
GFG20 21810 230 21 -7 162 8 147 22001 21913 22463 -190.80 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1495.30 17.00 26205 4610 47389 263 85 1507.65
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDV19 30.66 0.00 27 30.68 0.05
USDX19 30.64 0.03 56 30.75 0.03
uSDZz19 30.60 0.00 85 30.82 -0.01
USDH20 30.57 0.01 176 31.04 -0.04
October 3, 2019 14 | Page
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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 iz SET50 Future lasu3uiny snasamuniinnzdvamanninddhsdeaonsn dau dnasmu
) a o oa & o a. a o o . o a
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Remark : FSS's Chairman is a TRUE’s director.
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