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Local 72485 69816 2669 -96,831
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Momentum Trading
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Swing Trading
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Resistance 15.60/16
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SCB : SCB24C2008A
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Name SCB24C2008A Implied 90.00% S DW Bid Price(THB) *
Volatility 20-May-2020  21-May-2020  22-May-2020  25-May-2020  26-May-2020
70.50 047 047 046 045 044
Underlying SCB Delta 32.70%
70.25 046 046 046 0.44 0.44
Type Call Listing Date 09-Mar-2020 70.00 0.46 045 045 043 0.43
69.75 045 045 0.44 043 042
Strike 97.016 Last Trading Date 31-Aug-2020
69.50 045 0.44 044 042 042
Conversion Ratio  12.55966 Expire 03-Sep-2020 69.25 0.44 043 043 042 041
Date(Maturity 69.00 043 043 0.42 041 0.40
Date)
68.75 043 042 0.42 040 040
Moneyness -28.36% OTM outstanding (18- 32,000 68.50 0.42 0.42 0.41 0.40 039
May-2020) .
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Crude Oil (WTI)
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’ Gold Futures

Spot Gold daily
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Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o ben mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 874.8 15.3 16 0 117 7 8 875.77 875.58 876.78 0.02% 1.75% -0.64 -0.97
S50M20 875.2 16.7 139039 0 229141 -10189 40 876.75 875.79 881.79 0.38% 1.75% -0.24 -1.55
S50N20 874.2 23.2 4 0 403 0 71 876.65 874.95 885.59 1.04% 1.75% -1.24 -2.45
S50U20 868.7 16.8 9440 104 17648 756 132 874.55 871.39 891.17 2.03% 1.75% -6.74 -5.85
S50720 867.2 16.4 2697 1191 5842 7 223 868.33 862.98 896.41 3.08% 1.75% -8.24 -1.13
S50H21 863.2 17.0 1570 755 2215 438 314 864.22 856.69 903.76 3.24% 1.75% -12.24 -1.02
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A fE
GFM20 26370 -500 14 =77 542 0 40 26538 26509 26691 -168.25 1.75%
GFQ20 26450 -470 3 -32 690 -49 100 26614 26542 26995 -164.44 1.75%
GFV20 26520 -460 1 -4 278 -16 162 26693 26576 27310 -173.18 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1740.00 -27.10 12483 -13834 15516 -6473 40 1752.35
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.93 -0.09 8 31.88 0.07
USDM20 31.90 -0.15 40 31.96 0.04
USDN20 31.93 -0.13 71 32.04 0.07
usbu20 31.92 -0.14 132 32.20 0.06
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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 Wz SET50 Future lasuSuiny anasamuniinnzdvamanninddhsdeasns dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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