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S50U19C1025 73.70 15.50 49 292 74.93 -1.23 1098.70 0.00 0.00% 1.00 14.58
c
-§ S50U19C1050 49.00 11.50 162 1325 49.93 -0.93 1099.00 0.00 0.00% 1.00 21.79
8' S50U19C1075 27.10 9.30 805 3885 24.93 2.17 1102.10 0.00 8.51% 0.87 35.16
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KASIKORNBANK PUBLIC COMPANY LIMITED daily
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Name MINT24C2001A Implied Volatility 40.00% Underlying Bid* DW Bid Price(THB) *
05-Sep-2019  06-Sep-2019  09-Sep-2019  10-Sep-2019  11-Sep-2019
Underlying MINT Delta 41.87%
39.50 0.28 0.28 027 027 027
Type Call Listing Date 28-Aug-2019 39.25 027 027 026 026 026
39.00 026 0.26 025 025 025
Strike 42.075 Last Trading Date  31-Jan-2020
3875 0.25 025 0.24 0.24 0.24
Conversion Ratio  10.90000 Expire 05-Feb-2020 3850 0.24 024 023 023 023
Date(Maturity 38.25 0.23 0.23 0.22 0.22 0.22
Date)
38.00 022 022 021 021 021
Moneyness -8.50% OTM outstanding (04- 464,000 37.75 0.21 0.21 0.21 0.20 0.20
Sep-2019) 37.50 0.20 0.20 0.20 0.20 0.19
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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
S50U19 1096.0 14.8 196616 9915 303128 3098 22 1101.08 1100.41  1104.56 0.02% 1.75% -3.93 -5.08
S50V19 1094.5 135 7 2 56 5 55 1102.20 1100.54  1110.90 0.38% 1.75% -5.43 -7.70
S50X19 1093.2 14.7 7 0 12 0 84 1101.73 1099.20 1115.02 1.04% 1.75% -6.73 -8.53
S50719 1094.7 14.3 23472 2093 50487 2629 113 1098.98 1095.57  1116.85 2.03% 1.75% -5.23 -4.28
S50H20 1091.5 14.4 3808 1348 9769 651 204 1091.75 1085.61 1124.03 3.08% 1.75% -8.43 -0.25
S50M20 1088.7 14.7 1164 435 6107 215 298 1086.55 1077.57 1133.70 3.24% 1.75% -11.23 2.15
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 22470 40 254 -123 1269 -166 55 22555 22521 22733 -85.07 1.75%
GFZ19 22530 50 15 -41 736 -71 113 22618 22548 22983 -87.63 1.75%
GFG20 22570 40 1 -17 31 -8 175 22685 22577 23251 -114.50 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1542.40 5.40 12343 -5691 22945 -5498 22 1550.28
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.58 -0.06 22 30.61 0.02
USDV19 30.56 -0.04 55 30.69 0.00
USDX19 30.54 -0.06 84 30.77 -0.02
uUsbZz19 30.52 -0.08 113 30.84 -0.04
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Remark : FSS’s Chairman is a TRUE’s director.

September 5, 2019 15 | Page



