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ALWAYS A STEP AHEAD

s SET50 Index Futures
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ALWAYS A STEP AHEAD

| -
H
=8 SETS50 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50U19C1150 Auuin - Wait and See —— S50U19c1050 % rofit/Loss
100 975 -100 96 -9.6
%0 / 1000 -75 96 9.6
Aauns . Wait and See
60 1025 -50 9.6 -9.6
/ INURNER © - 1050 -25 9.6 -9.6
40 =P/l
/ A lsavaaannes : - 1075 0 9.6 -9.6
2 N o 1100 25 96 15.4
/ l‘l.l'l‘lr‘l&l'lilﬂ'l‘i‘l/l'lﬂ'l\l‘i 5 O
0 | A | 1125 50 9.6 404
T 0 ps { 100 1125 1150 1175 AAANNU(1HDNADY) - 1150 75 9.6 65.4
-20
1175 100 9.6 90.4
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50U19C1100 49.30 -3.60 112 1,152 45.56 3.74 1149.30 0.00 6.98% 0.90 21.02
c
-§ S50U19C1125 29.90 -340 136 2,478 20.56 9.34 1154.90 0.01 7.56% 0.72 27.55
8' S50U19C1150 16.00 -2.00 803 3,743 0.00 16.00 1166.00 0.02 7.95% 0.49 34.84
3 S50U19C1175 7.60 -1.20 664 5,234 0.00 7.60 1182.60 0.03 8.28% 0.28 42.26
S50U19C1200 3.40 -0.80 1,144 4,441 0.00 340 1203.40 0.05 8.72% 0.14 48.44
S50U19P1100 7.10 0.70 594 5,076 0.00 7.10 1092.90 -0.05 11.24% -0.20 -32.86
§ S50U19P1125 13.20 1.10 1,820 4,897 0.00 13.20 1111.80 -0.03 10.69% -0.34 -29.20
3‘ S50U19P1150 24.50 3.20 1,342 3,186 444 20.06 1125.50 -0.02 10.86% -0.51 -23.61
E S50U19P1175 41.00 3.50 170 844 29.44 11.56 1134.00 -0.01 11.55% -0.66 -18.36
S50U19P1200 63.00 5.00 2 256 54.44 8.56 1137.00 -0.01 13.68% -0.74 -13.55
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P> SECTOR OUTLOOK

Energy & Utilities
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B Top Most Active

JASMINE INTERNATIONAL PUBLIC COMPANY dally CP ALL PUBLIC COMPANY LIMITED daily
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Momentum Trading

JWD INFOLOGISTICS PUBLIC COMPANY LIMITED dally_
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s bisnews com
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ALWAYS A STEP AHEAD
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DW

OSP: OSP24C1912A

OSOTSPA PUBLIC COMPANY LIMITED daily tlu"‘f’u llu" ﬁ"‘u
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market open winifu lisiuane market call ine: @dw
Name OSP24C1912A Implied Volatility  50.00% Underlying Bid* DW Bid Price(THB) *
09-Jul-2019  10-Jul-2019  11-Jul-2019  12-Jul-2019  15-Jul-2019
1 [o)
Underlying OSsP Delta 44.53% 3625 036 036 036 035 035
Type Call Listing Date 09-Jul-2019 36.00 035 0.35 034 034 034
3575 034 033 033 033 033
Strike 39.080 Last Trading Date  13-Dec-2019 3550 032 032 032 032 032
Conversion Ratio  10.25000 Expire 18-Dec-2019 35.25 031 0.31 031 0.31 030
Date(Maturity 35.00 0.30 0.30 0.30 030 0.29
Date)
3475 029 029 029 029 028
Moneyness -9.80% OTM outstanding (08- 0 34.50 0.28 028 0.28 0.28 0.27
Jul-2019) 3425 0.27 0.27 0.27 0.27 0.26
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Volume Outperformed

ALWAYS A STEP AHEAD
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’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

Spot Gold

daily
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. Contracts Long Short Net YTD
i 8 na. 2019 Institution 30891 33199 -2308 -1644
namu EPDR aslm‘iﬁaﬂ‘saqmadwﬁh Foreign 13838 16751 -2913 82360
-1.17 siu auniiszau 795.80 siu Local 40197 34976 5221 -44709
July 9, 2019 12 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
B USD Futures
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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
S50N19 1144.9 -2.6 22 13 560 =5 21 1146.70 1146.04  1150.16 0.02% 1.75% -0.66 -1.80
S50Q19 1143.9 -2.6 0 -2 7 0 51 1147.75 1146.15  1156.16 0.38% 1.75% -1.66 -3.85
S50U19 1141.3 -5.4 140711 4377 322871 -9290 80 1147.34 1144.83  1160.52 1.04% 1.75% -4.26 -6.04
S50719 1141.0 -4.3 13328 3472 31077 2110 171 1144.06 1138.69  1172.23 2.03% 1.75% -4.56 -3.06
S50H20 1137.4 -4.8 2150 919 6420 -113 262 1134.62 1126.40 1177.79 3.08% 1.75% -8.16 2.78
S50M20 1134.4 -4.9 515 133 2283 92 356 1128.91 1117.74  1187.57 3.24% 1.75% -11.16 5.49
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
GFQ19 20610 -60 65 -1529 1258 -967 51 20438 20410 20588 171.86 1.75%
GFV19 20670 -50 17 -576 847 -339 113 20499 20436 20830 171.25 1.75%
GFZ19 20730 -60 151 42 176 -109 171 20555 20460 21057 174.56 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOU19 1414.00 -9.80 10270 -17144 22056 -7914 80 1397.94
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDN19 30.77 0.00 21 30.85 -0.03
USDQ19 30.75 0.08 51 30.93 -0.05
USDU19 30.72 0.06 80 31.00 -0.08
uUsbZz19 30.69 0.08 171 31.22 -0.11
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ALWAYS A STEP AHEAD
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