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B Top Most Active

CP ALL PUBLIC COMPANY LIMITED daily ADVANCED INFO SERVICE PUBLIC COMPANY 4 hours
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Momentum Trading
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Swing Trading

TMB BANK PUBLIC COMPANY LIMITED
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ELECTRICITY GENERATING PUBLIC COMPANY
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KKP : KKP24C2003A
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Name KKP24C2003A Implied 45.00% Underlying Bid" AL AR )
Volatility 11-Feb-2020  12-Feb-2020  13-Feb-2020  14-Feb-2020  17-Feb-2020
. 70.75 020 0.19 0.19 0.18 017
Underlying KKP Delta 22.93%
70.50 0.19 0.18 0.18 0.17 0.16
Type Call Listing Date 23-Sep-2019 70.25 0.18 0.18 0.17 0.17 0.15
] . 70.00 017 0.17 0.16 0.16 0.15
Strike 80.000 Last Trading Date 31-Mar-2020
69.75 0.17 0.16 0.16 0.15 0.14
Conversion Ratio  8.50000 Expire 03-Apr-2020 69.50 0.16 0.16 0.15 0.15 0.13
Date(Maturity
69.25 0.15 0.15 0.15 0.14 0.13
Date)
69.00 0.15 0.14 0.14 0.14 0.12
Moneyness -12.81% OTM outstanding (10' 0 68.75 0.14 0.14 013 013 0.12
Feb-2020)
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’ Gold Futures
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B USD Futures

Thai Baht Spot Rate daily
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SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50G20 1026.8 -0.4 8 2 41 6 16 1031.68 1031.23 1034.05 0.02% 1.75% -4.10 -4.88
S50H20 1023.6 -0.4 176979 0 326390 -449 45 1032.64 1031.37 1039.31 0.38% 1.75% -7.30 -9.04
S50J20 1023.0 -15 17 0 67 0 78 1032.46 1030.26  1044.03 1.04% 1.75% -7.90 -9.46
S50M20 1019.0 -0.5 14034 -2057 35229 -68 139 1029.80 1025.87 1050.41  2.03% 1.75% -11.90 -10.80
S50U20 1014.2 -0.2 2536 -397 12109 296 231 1022.22 1015.70 1056.48 3.08% 1.75% -16.70 -8.02
S50U20 1013.1 -0.6 1219 -334 4578 69 322 1017.35 1008.25 1065.10 3.24% 1.75% -17.80 -4.25
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFG20 23330 220 242 208 1142 198 16 23340 23329 23393 -9.60 1.75%
GFJ20 23430 230 88 48 573 48 78 23409 23359 23671 21.07 1.75%
GFM20 23450 190 133 110 332 95 139 23477 23388 23943 -27.14 1.75%
Gold Online Futures
Series Settle Change COI\IIt:;CtS Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1574.10 5.50 27589 14406 70738 3449 45 1574.36
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG20 31.20 0.12 16 31.27 -0.03
USDH20 31.26 0.22 45 31.34 0.03
uSDJ20 31.20 0.17 78 31.43 -0.03
USDM20 31.17 0.21 139 31.58 -0.06
February 11, 2020 10 | Page



év" Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

o So o aw o o o o ae o - o & o o X & Y a4 . A . oA 'Y . & a o 1o o o o o o = g

DISCLAIMER: Mgauadudisarilasuisnuanning fiwde lass s1ia @mow) “ussn deysfidnnglunsnuaduiigniarduuuiugmwussundsdeyafideimiansideidanuingeiie uszsanugndes sthalsianuuisnlisusesmnagnassasuduuesdayadinann deysuszanudiuiidnngedlussnu

o & - & a & oa v Y v 9 e . @ PR T e o a & [z & a v o w e & o & Eoaw W o o - v e o & P o &Y e oa .
avuftenaiinauowulas uily wiariudaldanaanmlaghideudalinaudimh uisnlifianudszasdnedngmiaimulidamu  sanudaniemonannindaanunnglunsnuatini nanwisnldlatudziusaeuununianavemannindmuteyannngudadla vienishisuAazendeai
;: da X o o a < o AVL s a9« @ = o o aa . o a
Fomola g Mifadunnmabhdayaniaauiulunsnuadvitldlflinsdlafow damuarsinudeysuacldaaoRiadnseunaulumsdaiulasmu

P nnniv < ’ o & o o o w <. wAVL.z ¢ o o o ¥ a ‘o & a . M ae v ga ae @ o o ea 4 @
vidnasnudvindludayauazanaiuiunngaglunsnuadvil dadliflabhdayauszanaiulunsnuaduitlulss:lond dasen daudas g shaenusamsansunsdesmmswliimmuaniannsdn laolildsuaugnailumoansaldnesanuisnadmih meamuludimindlanudos daamuais

AnmdayauazRaranatdasaunaudaumsdadulanamu
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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 lasuuiny snasamuniinnzdvamanningdnsdeaonsn dou dnasmu
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Remark : FSS’s Chairman is a TRUE's director.
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