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A SUN Cost Profit/L
P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
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80 , 1000 -75 9.6 -9.6
/ Aauns . Wait and See
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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
S50M19C1025 66.80 17.30 53 397 63.03 3.77 1091.80 0.00 20.50% 0.88 14.40
c
2 S50M19C1050 40.90 12.90 228 2090 38.03 2.87 1090.90 0.00 12.93% 0.87 23.16
8‘ S50M19C1075 18.60 8.60 1058 4788 13.03 5.57 1093.60 0.01 9.62% 0.70 41.12
3 S50M19C1100 6.10 2.30 1846 8,256 0.00 6.10 1106.10 0.02 9.91% 0.34 61.12
S50M19C1125 2.20 1.00 963 8,115 0.00 2.20 1127.20 0.04 11.79% 0.14 67.59
S50M19P1025 1.00 -0.40 2314 5236 0.00 1.00 1024.00 -0.06 15.25% -0.06 -60.58
§ S50M19P1050 2.20 -1.50 917 5919 0.00 2.20 1047.80 -0.04 12.72% -0.13 -62.15
3‘ S50M19P1075 5.80 -5.20 1535 8,133 0.00 5.80 1069.20 -0.02 10.46% -0.31 -58.40
E S50M19P1100 18.10 -10.40 524 4,232 11.97 6.13 1081.90 -0.01 10.53% -0.65 -38.96
S50M19P1125 40.00 -13.30 286 1,875 36.97 3.03 1085.00 0.00 14.00% -0.82 -22.32
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Swing Trading
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Name CENT24C1910A Implied Volatility 50.00% Underlying Bid* DW Bid Price(THB) *
05-Jun-2019  06-Jun-2019  07-Jun-2019  10-Jun-2019  11-Jun-2019
1 [o)
Underlying CENTEL Delta 40.34% 3575 027 027 027 027 026
Type Call Listing Date 22-May-2019 2310 G 28 G s B2
35.25 0.25 025 0.25 0.25 0.25
Strike 40.000 Last Trading Date  31-Oct-2019 3500 024 024 024 0.4 024
Conversion Ratio  11.40000 Expire 05-Nov-2019 34.75 024 0.23 0.23 0.23 0.23
Date(Maturity 34.50 0.23 0.23 0.22 0.22 0.22
Date)
3425 0.22 022 0.22 0.21 0.21
Moneyness -13.13% OTM outstanding (04- 512,000 34.00 0.21 021 0.21 0.20 0.20
Jun-2019) 33.75 0.20 0.20 0.20 0.20 0.19
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B USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML guel O o SR el o AP
Theoretical Lower Upper
S50M19 1087.8 13.7 223651 32329 288791 4590 22 1089.16 1088.51 1092.61 0.02% 1.75% -0.23 -1.36
S50N19 1089.5 14.2 61 11 223 8 55 1090.28 1088.64 1098.88 0.38% 1.75% 1.47 -0.78
S50Q19 1085.6 13.7 0 -1 2 0 85 1089.83 1087.30 1103.13 1.04% 1.75% -2.43 -4.23
S50U19 1082.9 13.8 20058 484 38347 1138 114 1087.08 1083.68 1104.92 2.03% 1.75% -5.13 -4.18
S50719 1082.9 13.3 3473 726 9905 706 205 1079.90 1073.79  1111.98 3.08% 1.75% -5.13 3.00
S50H20 1079.8 13.2 1444 745 4814 203 296 1074.88 1066.06 1121.21 3.24% 1.75% -8.23 4.92
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM19 19740 190 346 0 1281 -235 22 19771 19759 19833 -30.78 1.75%
GFQ19 19800 190 82 -380 559 -51 85 19830 19784 20072 -30.44 1.75%
GFV19 19850 200 15 -287 409 20 147 19889 19810 20307 -39.15 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1326.90 26.00 8273 -3458 15936 -1794 22 1327.18
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDM19 31.33 -0.29 23 31.40 -0.01
USDN19 31.27 -0.40 55 31.48 -0.07
USDQ19 31.25 -0.34 85 31.55 -0.09
USbu19 31.30 -0.29 114 31.63 -0.04
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