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s SET50 Index Futures
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S50U19C1025 82.70 9.00 2 290 83.91 -1.21 1107.70 0.00 0.00% 1.00 13.14
c
-§ S50U19C1050 58.30 9.30 39 1303 58.91 -0.61 1108.30 0.00 0.00% 1.00 18.66
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AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading
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Swing Trading

SIAM MAKRO PUBLIC COMPANY LIMITED daily
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DW

CKP: CKP24C1912A
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Name CKP24C1912A Implied Volatility 51.00% Underlying Bid* DW Bid Price(THB) *
06-Sep-2019 09-Sep-2019 10-Sep-2019 11-Sep-2019  12-Sep-2019
Underlying CKP Delta 86.38%
6.55 043 043 043 043 043
Type Call Listing Date 22-May-2019 6.50 042 0.42 042 042 0.42
6.45 0.41 0.41 0.41 0.41 0.41
Strike 4.960 Last Trading Date  13-Dec-2019
6.40 0.40 0.40 0.40 0.40 0.40
Conversion Ratio  4.00000 Expire 18-Dec-2019 635 039 039 039 039 039
Date(Maturity 6.30 0.38 0.38 0.38 038 038
Date)
6.25 037 0.37 037 037 037
Moneyness 28.02% ITM outstanding (05- 583,900 6.20 0.36 0.36 0.36 0.36 035
Sep-2019) 6.15 035 0.35 035 0.34 0.34
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’ Gold Futures
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel. O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50U19 1106.1 10.1 155025 -41591 293881 -9247 21 1110.01 1109.38  1113.36 0.02% 1.75% -2.81 -3.91
S50V19 1104.6 10.1 5 -2 55 -1 54 1111.16 1109.52  1119.77 0.38% 1.75% -4.31 -6.56
S50X19 1103.4 10.2 0 0 12 0 83 1110.70 1108.18  1123.94 1.04% 1.75% -5.51 -7.30
S50719 1104.6 9.9 19149 -4323 52198 1711 112 1107.96 1104.55  1125.82 2.03% 1.75% -4.31 -3.36
S50H20 1101.1 9.6 3000 -808 9933 164 203 1100.71 1094.54  1133.09 3.08% 1.75% -7.81 0.39
S50M20 1097.6 8.9 1104 -60 6065 -42 297 1095.47 1086.44  1142.84 3.24% 1.75% -11.31 2.13
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
GFV19 22480 10 329 75 1375 106 54 22194 22161 22365 286.48 1.75%
GFZ19 22550 20 133 118 858 122 112 22255 22187 22612 294.93 1.75%
GFG20 22690 120 49 48 94 63 174 22321 22215 22875 369.12 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1545.10 2.70 23563 11220 30889 7944 21 1520.21
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDU19 30.54 -0.04 21 30.72 -0.13
USDV19 30.53 -0.03 54 30.80 -0.13
USDX19 30.51 -0.03 83 30.87 -0.15
uUsbZz19 30.50 -0.02 112 30.94 -0.16
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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 lasuSuiny anasamuniinnzdvamannindsrsdeaons dau dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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