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CHAROEN POKPHAND FOODS PUBLIC COMPANY
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Momentum Trading
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Swing Trading
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HMPRO : HMPR24C2004A
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Name HMPR24C2004A Implied 70.00% Underlying Bid" AL AR )
Volatility 13-Jan-2020  14-Jan-2020  15-Jan-2020  16-Jan-2020  17-Jan-2020
. 16.50 0.14 0.14 0.14 0.13 0.13
Underlying HMPRO Delta 63.41%
16.40 0.13 0.13 0.13 0.13 0.13
Type Call Listing Date 18-Nov-2019 1630 0.12 0.12 0.12 0.12 0.12
. . 16.20 0.12 0.12 0.12 0.1 0.1
Strike 18.800 Last Trading Date 29-May-2020
16.10 0.1 0.11 0.1 0.1 0.1
Conversion Ratio  4.07000 Expire 04-Jun-2020 16.00 0.11 0.10 0.10 0.10 0.10
Date(Maturity
15.90 0.10 0.10 0.10 0.10 0.09
Date)
15.80 0.09 0.09 0.09 0.09 0.09
Moneyness -14.36% OTM outstanding (09' 38,400 15.70 0.09 0.09 0.09 0.08 0.08
Jan-2020)
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g® COMMODITY MARKET
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Contracts Long Short Net YTD
_S,uﬁ' 10 w.a. 2020 Institution 9878 8137 1741 -1388
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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
S50F20 1071.1 1.1 29 -25 371 -2 17 1071.89 1071.39 1074.51 0.02% 1.75% 0.07 -0.79
S50G20 1070.0 -1.0 1 0 19 -1 45 1072.84 1071.52 1079.77 0.38% 1.75% -1.03 -2.84
S50H20 1068.7 0.7 155019 0 282880 0 74 1072.57 1070.40 1083.97 1.04% 1.75% -2.33 -3.87
S50M20 1063.8 0.5 11864 -1659 19664 298 168 1069.65 1064.72  1095.53 2.03% 1.75% -7.23 -5.85
S50U20 1057.8 0.5 1310 -1012 7750 167 260 1060.88 1053.25 1100.94  3.08% 1.75% -13.23 -3.08
S50U20 1057.0 1.1 425 -244 1722 28 351 1055.68 1045.38  1109.76 3.24% 1.75% -14.03 1.32
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 22330 0 154 -123 1020 -61 45 22378 22350 22522 -47.79 1.75%
GFJ20 22440 40 43 -41 694 -27 107 22444 22379 22788 -4.17 1.75%
GFM20 22420 -50 7 -11 228 -6 168 22509 22407 23049 -89.47 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1559.00 2.30 17729 1645 72116 340 74 1561.07
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF20 30.25 -0.04 17 30.24 0.05
USDG20 30.23 -0.05 45 30.31 0.03
USDH20 30.21 -0.04 74 30.38 0.01
USDM20 30.15 -0.03 168 30.61 -0.05
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Remark : FSS's Chairman is a TRUE'’s director.
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