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P/L S50M19C1075 Auuein ¢ Wait and See Index s50M19cioso oSt Profit/Loss
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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 89.10 -340 298 91.18 -2.08 1114.10 0.00 0.00% 1.00 12.09
c
.g S50M19C1050 67.50 1.20 7 546 66.18 1.32 1117.50 0.00 7.08% 0.99 16.38
8' S50M19C1075 44.50 -0.50 131 1788 41.18 3.32 1119.50 0.00 8.64% 0.89 22.23
3 S50M19C1100 23.60 -0.70 160 5,532 16.18 7.42 1123.60 0.01 7.81% 0.71 33.56
S50M19C1125 9.80 -0.50 341 6,521 0.00 9.80 1134.80 0.02 7.82% 042 47.48
S50M19P1025 0.90 0.10 69 3573 0.00 0.90 1024.10 -0.08 13.22% -0.04 -48.91
,5 S50M19P1050 1.80 0.00 161 4424 0.00 1.80 1048.20 -0.06 11.85% -0.08 -48.67
8‘ S50M19P1075 3.80 -0.10 242 6,632 0.00 3.80 1071.20 -0.04 10.55% -0.16 -46.92
E S50M19P1100 8.40 0.10 397 5,011 0.00 8.40 1091.60 -0.02 9.37% -0.32 -42.67
S50M19P1125 19.10 0.00 115 2,539 8.82 10.28 1105.90 -0.01 8.96% -0.57 -33.38
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PTT PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading

SEAFCO F'UELIC COMPANY LIMITED
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WHA: WHA24C1907A

WHA CORPORATION PUBLIC COMPANY LIMITED daily Hwusuy uUIGIU
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market open winifu lisiuane market call .
Name WHA24C1907A Implied Volatility  44.00% Underlying Bid* DW Bid Price(THB) *
07-May-2019  08-May-2019  09-May-2019  10-May-2019  13-May-2019
1 [o)
Underlying WHA Delta 42.05% 436 031 031 031 031 030
Type Call Listing Date 23-Jan-2019 4.34 030 0.30 030 030 029
432 029 029 029 029 028
Strike 4.600 Last Trading Date  31-Jul-2019 430 0.8 0.8 0.8 0.8 027
Conversion Ratio  0.90000 Expire 05-Aug-2019 4.28 027 0.27 027 0.27 026
Date(Maturity 426 0.27 0.26 0.26 0.26 0.25
Date)
424 026 025 025 025 024
Moneyness -6.96% OTM outstanding (06- 2,000 4.22 0.25 025 0.24 0.24 023
May-2019) 420 0.24 0.24 0.23 0.23 0.22
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Spot Gold daily
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o o 3 o Thai Baht Spot Rate daily
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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
S50K19 1115.3 -2.1 2 0 436 0 23 1117.40 1116.69  1121.09 0.02% 1.75% -0.88 -2.10
S50M19 1114.9 -1.4 82252 -23280 322776 2606 51 1118.32 1116.76 1126.50 0.38% 1.75% -1.28 -3.42
S50N19 1113.3 -2.1 1 1 13 1 84 1118.00 1115.44  1131.49 1.04% 1.75% -2.88 -4.70
S50U19 1110.9 -1.2 5168 -4414 21370 329 143 1114.96 1110.58 1137.91 2.03% 1.75% -5.28 -4.06
S50719 1110.5 -1.3 1010 -566 6586 57 234 1106.66 1099.51  1144.23 3.08% 1.75% -5.68 3.84
S50H20 1107.3 -0.8 444 -376 2689 -6 325 1101.37 1091.43 1153.55 3.24% 1.75% -8.88 5.93
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM19 19540 80 346 0 1703 15 51 19488 19461 19631 51.98 1.75%
GFQ19 19510 -10 739 202 744 -40 114 19547 19486 19866 -36.74 1.75%
GFV19 19660 70 588 82 279 26 176 19605 19511 20097 55.47 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1275.50 -1.80 11611 4765 18661 3224 51 1284.84
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK19 32.02 0.04 23 31.97 0.11
USDM19 31.99 0.00 52 32.04 0.08
USDN19 31.97 0.04 84 32.12 0.06
USbu19 31.94 0.04 143 32.27 0.03
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