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B® SET50 Index Futures
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ALWAYS A STEP AHEAD
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S50U19C1025 58.20 -6.10 4 259 60.80 -2.60 1083.20 0.00 0.00% 1.00 17.70
c
-§ S50U19C1050 37.50 -5.70 151 1330 35.80 1.70 1087.50 0.00 9.89% 0.91 26.42
8' S50U19C1075 17.80 -5.20 877 4223 10.80 7.00 1092.80 0.01 10.13% 0.66 4042
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S50U19P1125 47.40 6.80 162 2,440 39.20 8.20 1077.60 -0.01 20.54% -0.74 -16.90
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P> SECTOR OUTLOOK

Property Development
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B Top Most Active

GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily THE SIAM COMMERCIAL BANK PUBLIC COMPANY daily
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Momentum Trading

CK POWER PUBLIC COMPANY LIMITED daily
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THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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market open winifu lisiuane market call ine: @dw
Name ERW24C1909A Implied Volatility 58.00% Underlying Bid* DW Bid Price(THB) *
04-Sep-2019  05-Sep-2019  06-Sep-2019  09-Sep-2019  10-Sep-2019
Underlying ERW Delta 6.87%
635 0.02 0.02 001 001 001
Type Call Listing Date 14-Mar-2019 630 0.01 001 0.01 0.01 0.01
6.25 001 001 001 001 001
Strike 7.850 Last Trading Date  30-Sep-2019
6.20 001 001 001 001 001
Conversion Ratio  2.66000 Expire 03-Oct-2019 6.15 0.01 001 0.01 0.01 0.01
Date(Maturity 6.10 0.01 0.01 0.01 0.01 0.00
Date)
6.05 001 001 001 0.00 0.00
Moneyness -21.66% OTM outstanding (03- 2,000 6.00 0.01 0.01 0.01 0.00 0.00
Sep-2019) 5.95 001 001 0.00 0.00 0.00
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Crude Oil (WTI) Shipping Index

TVCUSOIL, 10 54.10 & 40.30 (+0.37%) 0:53,90 Ki54 15 52,95 54,10
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Shipping Index (EOD) daily
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’ Gold Futures

= o Spot Gold 4 hours
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AU SPDR Gavosriiiu 11.73 6iu Foreign 2068 3137 831 1873
FEIEHU .04 &
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B USD Futures

Tusoutisua1RuUUIMARUNN Thal Baht Spot Rate hours. 31300
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ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50U19 1081.2 -6.6 186701 64918 300030 19858 23 1086.98 1086.30 1090.58  0.02% 1.75% -4.60 -5.78
S50V19 1081.0 -5.3 5 -3 51 -3 56 1088.08 1086.42 1096.83 0.38% 1.75% -4.80 -7.08
S50X19 1078.5 -6.5 0 0 5 0 85 1087.60 1085.07 1100.87 1.04% 1.75% -7.30 -9.10
S50719 1080.4 -6.9 21379 9326 47858 3091 114 1084.85 1081.46  1102.65 2.03% 1.75% -5.40 -4.45
S50H20 1077.1 -7.1 2460 823 9118 12 205 1077.69 107159 1109.71 3.08% 1.75% -8.70 -0.59
S50M20 1074.0 -7.0 729 6 5892 90 299 1072.55 1063.65 1119.24 3.24% 1.75% -11.80 1.45
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 22430 120 377 353 1435 167 56 22554 22520 22735 -124.02 1.75%
GFZ19 22480 120 56 24 807 -3 114 22617 22546 22985 -136.57 1.75%
GFG20 22530 120 18 8 39 4 176 22683 22575 23253 -153.44 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1537.00 8.00 18034 11343 28443 4451 23 1548.24
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.64 0.04 23 30.66 0.04
USDV19 30.60 0.03 56 30.74 0.00
USDX19 30.60 0.05 85 30.81 0.00
uUsbZz19 30.60 0.04 114 30.88 0.00
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ALWAYS A STEP AHEAD
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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 Wz SET50 Future lasuSuny snasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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