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Momentum Trading
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Swing Trading

TISCO FINANCIAL GROUP PUBLIC COMPANY daily
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market open winifu lisiuae market call Line: @dw24
Name GPSC24C2007A Implied 58.00% S DW Bid Price(THB) *
Vo[at'llity 14-May-2020 15-May-2020 18-May-2020 19-May-2020  20-May-2020
7375 0.04 0.04 0.04 0.04 0.04
Underlying GPSC Delta 4.32%
73.50 0.04 0.04 0.04 0.04 0.03
Type Call Listing Date 05-Feb-2020 73.25 0.04 0.04 0.04 0.03 0.03
73.00 0.04 0.04 0.03 0.03 0.03
Strike 120.081 Last Trading Date  31-Jul-2020
7275 0.04 0.04 0.03 0.03 0.03
Conversion Ratio  7.77242 Expire 05-Aug-2020 7250 0.04 0.04 0.03 0.03 0.03
Date(Maturity 7225 0.04 0.04 0.03 0.03 0.03
Date)
72.00 0.04 0.03 0.03 0.03 0.03
Moneyness -39.42% OTM outstanding (12- 1,017,100 71.75 0.03 0.03 0.03 0.03 0.03
May-2020) .
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Crude Oil (WTI) Shipping Index
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Spot Gold daily
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Market Summary & Theoretical Price
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SET50 Index Futures

e setfe Change ML Mool O Dt i fendsams femim
Theoretical Lower Upper
S50K20 864.9 5.1 14 -21 125 -9 14 867.94 867.60 869.68 0.02% 1.75% -2.46 -3.04
S50M20 864.0 -3.6 119610 0 255120 3849 46 868.86 867.76 874.60 0.38% 1.75% -3.36 -4.86
S50N20 860.0 -5.3 3 0 54 0 77 868.66 866.83 878.27 1.04% 1.75% -7.36 -8.66
S50U20 857.4 -3.8 8238 -1997 17086 -82 138 866.44 863.16 883.66 2.03% 1.75% -9.96 -9.04
S50720 856.4 -3.5 1481 21 5726 -42 229 860.12 854.68 888.69 3.08% 1.75% -10.96 -3.72
S50H21 851.7 -3.4 867 -73 1729 18 320 856.03 848.43 895.95 3.24% 1.75% -15.66 -4.33
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM20 25970 -120 75 68 542 0 46 26181 26148 26354 -210.77 1.75%
GFQ20 26040 -120 82 81 727 52 106 26256 26180 26654 -215.92 1.75%
GFV20 26120 -70 1 -2 335 19 168 26334 26213 26965 -213.57 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1706.20 -3.50 14421 4689 15003 2131 46 1718.46
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 32.08 -0.07 14 32.09 0.03
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Remark : FSS's Chairman is a TRUE'’s director.
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