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N SET50 Index Futures

(SET50 December 19)
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=& SETS50 Index Options
. SET50 Long
A SUN Cost Profit/L
p/|_ $50219C1100 A - Wait and See —— S50219c1050 <°S rofit/Loss
100 1000 -75 11 -1
%0 / 1025 -50 11 -11
Aauns . Wait and See
1050 -25 11 -11
60
/ PIONUFER - 1075 0 11 -11
40 —P/L . - .
/ A lsavaaanges : lishda 1100 25 11 14
20 y o 1125 50 1 39
t‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l“l‘i 5 &
1150 75 11 64
0 T T T /I T T T - ‘si
OPtOpptgT—tpsh——tefs 1100 1125 1150 1175 ARANNU(1iTD1VNRDY) : - 1175 100 1 89
-20
1200 125 11 114
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 14.30 0.20 778 1751 3.40 10.90 1064.30 0.01 11.88% 0.56 41.04
c
.g S50Z19C1075 5.00 -0.30 1003 5300 0.00 5.00 1080.00 0.03 12.36% 0.26 55.23
8' S50Z19C1100 1.40 -0.20 921 7,386 0.00 1.40 1101.40 0.05 12.92% 0.09 68.71
E S$50Z19C1125 0.60 -0.20 322 8,097 0.00 0.60 1125.60 0.07 14.93% 0.04 68.72
S50Z19C1150 0.40 0.00 61 5,170 0.00 040 1150.40 0.09 17.71% 0.02 62.25
S50Z19P1050 9.40 -1.10 1633 7503 0.00 9.40 1040.60 -0.01 10.94% -0.44 -49.23
§ S50Z19P1075 24.40 -1.60 356 3,828 21.60 2.80 1050.60 0.00 10.34% -0.78 -33.60
3‘ S50Z19P1100 45.90 -0.60 156 2,746 46.60 -0.70 1054.10 0.00 0.00% -1.00 -22.89
é S50Z19P1125 69.90 -0.50 21 781 71.60 -1.70 1055.10 0.00 0.00% -1.00 -14.84
S50Z19P1150 95.20 -0.50 24 2,404 96.60 -1.40 1054.80 0.00 0.00% -1.00 -10.98
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Level 1 Level 2
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Momentum Trading

GLOBAL POWER SYNERGY PUBLIC COMPANY daily
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Swing Trading

BUMRUNGRAD HOSPITAL PUBLIC COMPANY daily
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HANA MICROELECTRONICS PUBLIC COMPANY daily
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TOA: TOA24C2005A

TOA PAINT (THAILAND) PUBLIC COMPANY dailyr l,lu-)‘ag’u llu’)ﬁ"‘u
‘ # o 4275 4175 4450 4550
* -4600
‘* hl Ij “ i!“f 459 ‘sﬁﬂﬁazﬂusa‘i_lﬂﬁﬂﬁuﬁmﬂﬂLLVNLﬁﬂua”ﬂwmz Bullish
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market open winifu lisiuae market call Line: @dw24
Name TOA24C2005A Implied 45.00% Underlying Bid" AL AR )
Volatility 06-Dec-2019  09-Dec-2019  11-Dec-2019  12-Dec-2019  13-Dec-2019
. 44.25 035 035 035 035 034
Underlying TOA Delta 44.10%
44.00 034 034 034 034 033
Type Call Listing Date 18-Nov-2019 4375 033 033 033 033 033
] . 43.50 033 032 032 032 032
Strike 47.778 Last Trading Date 29-May-2020
43.25 032 031 031 031 031
Conversion Ratio  11.80000 Expire 04-Jun-2020 43.00 031 030 030 030 030
Date(Maturity
4275 030 029 0.29 029 029
Date)
42.50 029 028 028 028 028
Moneyness -9.48% OTM outstanding (05' 0 42.25 028 0.28 027 027 027
Dec-2019)
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Volume Outperformed
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Crude Oil (WTI) Shipping Index

Wti Cushing Fob Cushing Us daily Shipping Index (EOD) daily
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’ Gold Futures
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Spot Gold
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B USD Futures

Thai Baht Spot Rate 4 hours
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50719 1054.9 1.2 205083 26944 304087 -17197 21 1054.45 1053.84 1057.63 0.02% 1.75% 1.50 0.45
S50F20 1051.1 -2.2 4 0 61 -1 55 1055.57 1053.99 1063.91 0.38% 1.75% -2.30 -4.47
S50G20 1049.4 -1.4 7 0 6 0 83 1055.10 1052.71 1067.68 1.04% 1.75% -4.00 -5.70
S50H20 1051.5 1.4 24910 4950 52333 929 112 1052.49 1049.26  1069.46  2.03% 1.75% -1.90 -0.99
S50M20 1047.7 1.1 3884 821 10703 54 206 1045.49 1039.55 1076.71 3.08% 1.75% -5.70 221
S50U20 1041.3 0.4 1380 277 4273 62 298 1040.59 1031.99 1085.74 3.24% 1.75% -12.10 0.71
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFZ19 21260 110 158 52 920 -32 21 21294 21282 21359 -34.50 1.75%
GFG20 21380 140 58 39 476 19 83 21358 21309 21612 22.27 1.75%
GFJ20 21530 260 38 9 262 5 145 21421 21336 21865 109.03 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1478.40 8.50 14459 -6902 43069 -7659 21 1476.58
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDZ19 30.28 0.02 21 30.39 -0.06
USDF20 30.25 0.01 55 30.47 -0.09
USDG20 30.23 0.01 83 30.54 -0.11
USDH20 30.23 0.03 112 30.61 -0.11
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avuftenaiinauowulas uily wiariudaldasaanmlaghideudalinudimh visnlidenalezasdnezangmiedmulidamu amudenisnsnannindmauunnglunsnuaivil umuinldldslsiunsasuununienamamannindmadaysidnngudadla v5enishisfAazeudanin
- d4a X o @ a « o Aﬁll e a9 = o = o o aa " « a
Fomola g Mifedunnmubhdayaniernuniulunsnuaivitldldlithnsdlaiow damuasnndaysuscdsqauAfisadnsaunsulumsdadulaamu

a o nnniv < 4 r o & o o o o < wAVL.z ¢ o o o ¥ o a L & - . M wa “ g a e o o o ea 4 o
vidnasnudvindludayauszanaiuiunngaglunsnuadvil dadliflabhdayauszanaiulunsnuaduitlulss:lond dasen daudas v shaenusamiaimsunidemmmawliimmuanianndm laolildsuaugnadumosneaEnssnnusdndmih meamulundimindlanudos daamuais

AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aiwde loss na @wmw) enadudguasninadas (Market Maker) uazgaanlumagyusasinbaywus (Derivative Warrants) Uuwanning 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 Wz SET50 Future lasuSuiny snasamuniinnzdvamanningdnsdeasnsn dou dnasmu
) a o oa & o a. a o o . o a

ﬂ’nﬂnmsﬁua:Laumlwmaa’ﬁmumaa'lummymeawﬁagwufmnm’maumw'laamu

winog: UszmunssunavessSennanning g lass sinia @wnow) drssduniadunssuniesn ny AasUaistu e (mTw)

Remark : FSS's Chairman is a TRUE'’s director.
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