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BANGKOK COMMERCIAL ASSET MANAGEMENT 60 mins
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Momentum Trading
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Swing Trading
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market open winifu lisiuane market call Line: @dw24
Name TU24C2006A Implied 46.00% Underlying Bid" AL AR )
Volatility 18-Feb-2020  19-Feb-2020  20-Feb-2020  21-Feb-2020  24-Feb-2020
. 15.70 0.46 0.46 0.45 0.45 0.45
Underlying TU Delta 51.81%
15.60 0.44 0.44 0.44 0.44 0.43
Type Call Listing Date 06-Jan-2020 1550 043 043 043 042 042
. . 15.40 0.42 0.41 0.41 0.41 0.40
Strike 15.760 Last Trading Date 30-Jun-2020
15.30 0.40 0.40 0.40 0.40 0.39
Conversion Ratio  3.78000 Expire 03-Jul-2020 15.20 039 039 038 038 038
Date(Maturity
15.10 0.37 0.37 0.37 0.37 0.36
Date)
15.00 0.36 0.36 0.36 0.36 0.35
Moneyness -2.92% OTM outstanding (17' 937,700 14.90 035 0.35 035 034 034
Feb-2020)
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Crude Oil (WTI) Newcastle Coal
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML guel. O o been mmeoretiol Lo AP
Theoretical Lower Upper
S50G20 1023.8 2.5 42 6 63 23 9 1025.62 1025.36  1026.94  0.02% 1.75% -1.38 -1.82
S50H20 1020.2 0.6 101778 0 341823 -3116 38 1026.64 1025.57 1032.25 0.38% 1.75% -4.98 -6.44
S50J20 1016.0 -1.7 6 0 82 0 71 1026.60 1024.60 1037.07 1.04% 1.75% -9.18 -10.60
S50M20 1016.0 0.5 8895 -5180 35784 -461 132 1024.14 1020.43 1043.61 2.03% 1.75% -9.18 -8.14
S50U20 1011.4 0.7 1361 -500 13143 147 224 1016.81 1010.52 1049.84 3.08% 1.75% -13.78 -5.41
S50U20 1010.2 0.7 656 -386 4705 -8 315 1012.00 1003.15 1058.45 3.24% 1.75% -14.98 -1.80
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 23490 90 16 -33 946 -40 9 23535 23529 23566 -45.09 1.75%
GFJ20 23580 110 67 51 555 8 71 23605 23559 23845 -25.02 1.75%
GFM20 23640 90 43 41 187 11 132 23674 23589 24120 -33.82 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1586.20 3.20 2084 -7741 62623 -3603 38 1589.36
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG20 31.18 0.02 9 31.22 -0.02
USDH20 31.18 0.05 38 31.29 -0.02
uSDJ20 31.16 0.04 71 31.37 -0.04
USDM20 31.12 0.05 132 31.53 -0.08
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Remark : FSS's Chairman is a TRUE'’s director.
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