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SINO-THAI ENGINEERING AND CONSTRUCTION daily
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Momentum Trading
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Name CKP24C2006A Implied 50.00% Underlying Bid* DW Bid Price(THB) *
Volatility 14-Jan-2020  15-Jan-2020  16-Jan-2020  17-Jan-2020  20-Jan-2020
] 456 0.25 025 0.25 0.24 0.24
Underlying CKP Delta 28.16%
454 0.24 0.24 0.24 0.24 0.23
Type Call Listing Date 18-Dec-2019 452 0.24 024 0.23 0.23 0.23
. ] 450 0.23 0.23 0.23 0.23 0.22
Strike 5.800 Last Trading Date 30-Jun-2020
448 0.23 022 0.22 022 022
Conversion Ratio  1.00000 Expire 03-Jul-2020 4.46 0.22 0.22 0.22 022 021
Date(Maturity
4.44 021 021 021 021 021
Date)
442 0.21 021 0.21 0.20 0.20
Moneyness -22.76% OTM outstanding (13' 249,000 4.40 0.20 0.20 0.20 0.20 0.19
Jan-2020)
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’ Gold 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 1070.4 -0.7 19 -10 371 0 16 1075.06 107459 1077.54 0.02% 1.75% -3.85 -4.66
S50G20 1074.5 4.5 4 0 23 4 44 1076.02 1074.73 1082.82 0.38% 1.75% 0.25 -1.52
S50H20 1071.8 3.1 142138 0 297896 0 73 1075.78 1073.63  1087.06 1.04% 1.75% -2.45 -3.98
S50M20 1067.1 3.3 9175 -2689 20001 337 167 1072.87 1067.96 1098.68 2.03% 1.75% -7.15 -5.77
S50U20 1061.0 3.2 1234 -76 7933 183 259 1064.11 1056.49 1104.13 3.08% 1.75% -13.25 -3.11
S50U20 1059.7 2.7 442 17 1756 34 350 1058.90 1048.60 1112.98 3.24% 1.75% -14.55 0.80
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
GFG20 22310 -20 123 -31 1018 -2 44 22139 22113 22279 170.53 1.75%
GFJ20 22370 -70 47 4 718 24 106 22205 22141 22542 164.86 1.75%
GFM20 22400 -20 26 19 246 18 167 22270 22169 22800 130.24 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1558.60 -0.40 12186 -5543 70821 -1295 73 1542.96
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF20 30.21 -0.04 16 30.27 -0.02
USDG20 30.19 -0.04 44 30.34 -0.04
USDH20 30.19 -0.02 73 30.41 -0.04
USDM20 30.13 -0.02 167 30.63 -0.10
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yiwnnanniwg Aide loss na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinbaywus (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,
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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 WAz SET50 Future lasuuiny anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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