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Local 200425 198728 1697 -37,686
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CHAROEN POKPHAND FOODS PUBLIC COMPANY daily
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INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading

TQM CORPORATION PUBLIC COMPANY LIMITED daily
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KRUNGTHAI CARD PUBLIC COMPANY LIMITED daily
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DW

MTC : MTC24C2004A

MUANGTHAI CAPITAL PUBLIC COMPANY LIMITED daily
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Name MTC24C2004A Implied 49.00% Underlying Bid" AL AR )
Volatility 12-Mar-2020  13-Mar-2020  16-Mar-2020  17-Mar-2020  18-Mar-2020
. 61.25 027 026 0.26 025 0.25
Underlying MTC Delta 47.20%
61.00 0.26 0.26 0.25 0.24 0.24
Type Call Listing Date 18-Dec-2019 60.75 0.25 025 0.24 024 023
. . 60.50 0.24 0.24 0.24 0.23 0.22
Strike 62.120 Last Trading Date  30-Apr-2020
60.25 0.23 023 0.23 0.22 0.22
Conversion Ratio  15.29000 Expire 08-May-2020 60.00 0.23 022 022 021 021
Date(Maturity
Date) 59.75 022 022 0.21 020 020
59.50 0.21 0.21 0.21 0.20 0.19
Moneyness -3.01% OTM outstanding (10' 65,000 59.25 0.20 0.20 0.20 0.19 0.19
Mar-2020) .
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Crude Oil (WTI) Shipping Index
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’ Gold Futures
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o o 5 o Thai Baht Spot Rate 4 hours
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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
S50H20 843.3 135 348825 -27331 305917 -4311 16 840.16 839.79 842.09 0.02% 1.75% 3.78 3.14
S50J20 836.2 12.7 56 0 94 17 49 841.06 839.94 846.98 0.38% 1.75% -3.32 -4.86
S50K20 839.3 13.0 21 0 15 0 78 840.79 839.00 850.21 1.04% 1.75% -0.22 -1.49
S50M20 835.1 12.8 38444 -9610 37762 -2296 110 838.81 836.28 852.09 2.03% 1.75% -4.42 -3.71
S50U20 829.0 12.6 6737 -6646 10284 -147 202 833.34 828.69 857.73 3.08% 1.75% -10.52 -4.34
S50U20 827.7 12.9 3176 -2275 5486 188 293 829.48 822.74 864.86 3.24% 1.75% -11.82 -1.78
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
GFJ20 24820 -210 85 -127 997 -58 49 24832 24799 25007 -11.93 1.75%
GFM20 24890 -220 90 -29 445 -90 110 24904 24830 25296 -14.38 1.75%
GFQ20 25000 -170 21 -23 575 158 170 24976 24860 25581 24.35 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1661.00 -6.90 28230 -4105 62071 540 16 1658.85
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 31.42 -0.13 16 31.48 -0.02
uSDJ20 31.42 -0.13 49 31.57 -0.02
USDK20 31.41 -0.12 78 31.64 -0.03
USDM20 31.41 -0.09 110 31.72 -0.03
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yiwnnanniwd Aiude loss 1na @wmw) enadudguasninades (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,
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Remark : FSS's Chairman is a TRUE'’s director.
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