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B Top Most Active

B.GRIMM POWER PUBLIC COMPANY LIMITED daily GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily
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Momentum Trading
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Swing Trading
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DW

TU : TU24C2006A
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Name TU24C2006A Implied 46.00% Underlying Bid* DW Bid Price(THB) *
Volatility 12-Mar-2020  13-Mar-2020  16-Mar-2020  17-Mar-2020  18-Mar-2020
. 14.60 030 030 029 029 029
Underlying TU Delta 41.41%
1450 029 028 028 028 027
Type Call Listing Date 06-Jan-2020 14.40 027 027 027 026 026
] . 1430 026 0.26 026 025 025
Strike 15.533 Last Trading Date 30-Jun-2020
14.20 025 025 024 024 024
Conversion Ratio  3.72564 Expire 03-Jul-2020 14.10 0.24 0.24 023 023 023
Date(Maturity
14.00 023 023 022 022 022
Date)
13.90 022 022 0.21 0.21 0.21
Moneyness -8.58% OTM outstanding (1 1- 70,400 13.80 021 0.21 0.20 0.20 0.20
Mar-2020)
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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
S50H20 821.6 -21.7 373154 24329 318922 13005 15 823.58 823.24 825.35 0.02% 1.75% -1.39 -1.98
S50J20 814.8 -21.4 63 0 102 8 48 824.47 823.39 830.15 0.38% 1.75% -8.19 -9.67
S50K20 817.7 -21.6 3 0 14 0 77 824.22 822.49 833.34 1.04% 1.75% -5.29 -6.52
S50M20 813.6 -21.5 43628 5184 36969 -793 109 822.30 819.84 835.20 2.03% 1.75% -9.39 -8.70
S50U20 807.3 -21.7 9178 2441 10463 179 201 816.96 812.43 840.76 3.08% 1.75% -15.69 -9.66
S50U20 805.9 -21.8 3685 509 5641 155 292 813.18 806.60 847.75 3.24% 1.75% -17.09 -7.28
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 24810 -10 161 76 1085 88 48 24695 24663 24865 114.79 1.75%
GFM20 24890 0 117 27 481 36 109 24767 24694 25154 122.73 1.75%
GFQ20 25010 10 32 11 627 52 169 24838 24724 25437 171.86 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1661.10 0.10 39538 11308 71097 9026 15 1647.73
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 31.44 0.02 15 31.52 -0.04
uSDJ20 31.42 0.00 48 31.60 -0.06
USDK20 31.42 0.01 77 31.67 -0.06
USDM20 31.42 0.01 109 31.76 -0.06
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Remark : FSS's Chairman is a TRUE'’s director.
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