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H Top Most Active

AOT PTTEP

AIRPORTS OF THAILAND PUBLIC COMPANY daily PTT EXPLORATION AND PRODUCTION dally
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Momentum Trading

AFTER YOU PUBLIC COMPANY LIMITED daily
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»  Swing Trading

ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily
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GPSC : GPSC24C2007A

GLOBAL POWER SYNERGY PUBLIC COMPANY daily uu']év i1 U ﬁl—\u
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Name GPSC24C2007A Implifec.:l 58.00% Underlying Bid* DW Bid Price(THB) *
Volatility
25-May-2020  26-May-2020  27-May-2020  28-May-2020  29-May-2020
Underlying GPSC Delta 4.51% 77.00 0.05 0.04 0.04 0.04 0.04
76.75 0.04 0.04 0.04 0.04 0.04
Type Call Listing Date 05-Feb-2020 7650 0.04 0.04 0.04 0.04 0.04
Strike 120.081 Last Trading Date ~ 31-Jul-2020 762 004 004 004 004 003
76.00 0.04 0.04 0.04 0.03 0.03
Conversion Ratio 7.77242 Expire OS-AUg'ZOZO 75.75 0.04 0.04 0.04 0.03 0.03
Date(Maturity
75.50 0.04 0.04 0.03 0.03 0.03
Date)
75.25 0.04 0.03 0.03 0.03 0.03
Moneyness -36.71% OTM outstanding (23- 882,400 7500 0,03 0.03 0,03 0.03 0.03
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’ COMMODITY MARKET

Crude Oil (WTI)
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’ Gold Futures
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Contracts Long Short Net YTD

udi 22 w.a. 2020 Institution 7138 5734 1404 -4336

noayu SPDR davasdn 4.39 du Foreign 7998 8176 -178 109627

Fuanfiszsiv 1,116.71 siu Local 18602 19828 -1226 -99022
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USD Futures

Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel O o Se mmeoretiol tow AP
Theoretical Lower Upper
S50K20 862.5 -16.4 26 12 111 -3 3 867.93 867.86 868.31 0.02% 1.75% -5.31 -5.43
S50M20 861.5 -17.1 169474 0 239216 4551 35 868.95 868.12 873.32 0.38% 1.75% -6.31 -7.45
S50N20 857.4 -15.2 24 0 404 0 66 868.92 867.35 877.16 1.04% 1.75% -10.41 -11.52
S50U20 855.7 -16.5 11055 1569 20394 1331 127 866.96 863.95 882.82 2.03% 1.75% -12.11 -11.26
S50720 854.2 -16.4 2893 1192 5871 -316 218 860.92 855.73 888.13 3.08% 1.75% -13.61 -6.72
S50H21 848.9 -17.6 810 27 2618 258 309 856.86 849.52 895.43 3.24% 1.75% -18.91 -7.96
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM20 26340 50 18 -44 542 0 35 26241 26216 26373 98.94 1.75%
GFQ20 26410 50 1 -42 689 -23 95 26316 26248 26674 93.58 1.75%
GFV20 26540 110 2 -11 300 -23 157 26394 26282 26986 145.71 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1738.30 -0.10 11030 -8517 15179 -4857 35 1730.70
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.86 0.03 3 31.91 -0.04
USDM20 31.90 0.06 35 31.99 0.00
USDN20 31.87 0.03 66 32.07 -0.03
usbu20 31.91 0.06 127 32.22 0.01
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Remark : FSS's Chairman is a TRUE’s director.
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