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BANGKOK COMMERCIAL ASSET MANAGEMENT daily
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Momentum Trading
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Swing Trading

GLOBAL POWER SYNERGY PUBLIC COMPANY
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Name ERW24C2006A Implied 70.00% Underlying Bid* DW Bid Price(THB) *
Volatility 16-Mar-2020  17-Mar-2020  18-Mar-2020  19-Mar-2020  20-Mar-2020
3.26 0.1 0.1 0.1 0.1 0.1
Underlying ERW Delta 20.13%
324 0.1 0.1 0.1 0.10 0.10
Type Call Listing Date 05-Feb-2020 3.22 0.10 0.10 0.10 0.10 0.10
3.20 0.10 0.10 0.10 0.10 0.10
Strike 4.696 Last Trading Date 30-Jun-2020
3.18 0.10 0.10 0.09 0.09 0.09
Conversion Ratio  1.16917 Expire 03-Jul-2020 3.16 0.09 0.09 0.09 0.09 0.09
Date(Maturity
Date) 3.14 0.09 0.09 0.09 0.09 0.09
312 0.09 0.09 0.09 0.08 0.08
Moneyness -32.28% OTM outstanding (15' 0 3.10 0.08 0.08 0.08 0.08 0.08
Mar-2020) .
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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 745.2 22.6 630128 161364 308817 -23035 11 749.40 749.17 750.59 0.02% 1.75% -3.81 -4.20
S50J20 736.3 155 171 0 92 -18 44 750.25 749.34 754.99 0.38% 1.75% -12.71 -13.95
S50K20 722.0 2.9 12 0 18 0 73 750.07 748.58 757.94 1.04% 1.75% -27.01 -28.07
S50M20 738.4 23.2 81279 16239 33965 9 105 748.41 746.25 759.72 2.03% 1.75% -10.61 -10.01
S50U20 731.5 23.0 15583 2534 9803 -615 197 743.63 739.59 764.86 3.08% 1.75% -17.51 -12.13
S50U20 729.5 23.2 6163 -564 5199 -539 288 740.20 734.29 771.23 3.24% 1.75% -19.51 -10.70
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 23940 -730 498 232 1370 306 44 23356 23328 23503 584.10 1.75%
GFM20 24060 -640 296 174 786 238 105 23424 23357 23776 635.94 1.75%
GFQ20 24120 -680 157 58 748 50 165 23491 23386 24044 628.89 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1583.50 -54.00 60546 -30191 67831 -22906 11 1538.41
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 31.76 0.14 11 31.92 -0.13
uSDJ20 31.80 0.19 44 32.00 -0.09
USDK20 31.80 0.19 73 32.08 -0.09
USDM20 31.76 0.13 105 32.16 -0.13
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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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