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AIRPORTS OF THAILAND PUBLIC COMPANY daily KASIKORNBANK PUBLIC COMPANY LIMITED daily
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PTG ENERGY PUBLIC COMPANY LIMITED daily
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HOME PRODUCT CENTER PUBLIC COMPANY daily
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BEM : BEM24C2008A

BANGKOK EXPRESSWAY AND METRO daily uu-aa{cu (107 5 ﬁ’-Iu
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Name BEM24C2008A |mp|.l.e§ 80.00% Underlying Bid* DW Bid Price(THB) *
Volatility
29-Jun-2020  30-Jun-2020  01-Jul-2020 02-Jul-2020  03-Jul-2020
Underlying BEM Delta 86.99% 9.65 0.72 072 0.72 0.71 0.71
9.60 071 0.71 071 0.70 0.70
Type Call Listing Date 07—Apr—2020 9.55 0.70 0.70 0.69 0.69 0.69
Strike 6.881 Last Trading Date 31-Aug-2020 %20 069 069 068 068 068
9.45 0.68 0.67 0.67 0.67 0.67
Conversion Ratio  4.16910 Expire 03-Sep-2020 940 067 0.66 0.66 0.66 0.66
Date(Maturity
Date) 935 0.66 0.65 0.65 0.65 0.65
930 0.65 0.64 0.64 0.64 0.64
Moneyness 37.33% ITM outstanding (28- 40,000 .95 063 063 063 063 063
Jun-2020)
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Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures
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wusy UGN
1760 1750 1778 1788
Contracts Long Short Net YTD
Institution 6232 7180 -948 -5512
Foreign 5374 4979 395 99213
Local 11380 10827 553 -89599
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -32 877.28 878.05 873.23 0.02% 1.75% 13.15 14.48
S50M20 878.4 6.8 131527 0 62289 -73272 0 878.61 878.61 878.61 0.38% 1.75% -0.21 -0.21
S50N20 874.3 6.2 22 0 373 0 31 879.14 878.39 883.06 1.04% 1.75% -4.31 -4.84
S50U20 872.3 7.0 172222 21592 206953 61399 92 877.99 875.78 889.62 2.03% 1.75% -6.31 -5.69
S50220 870.6 6.6 5935 -1625 11499 187 183 872.75 868.35 895.88 3.08% 1.75% -8.01 -2.15
S50H21 866.6 6.5 1092 -333 4297 8 274 868.78 862.19 903.41 3.24% 1.75% -12.01 -2.18
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM20 25890 -10 36 32 542 0 0 26001 26001 26001 -111.03 1.75%
GFQ20 25950 -20 66 52 632 13 60 26076 26033 26300 -125.82 1.75%
GFV20 26060 30 45 34 351 49 122 26153 26066 26609 -93.11 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1762.80 1.20 5916 1539 6260 -1002 0 1770.78
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -32 30.81 0.98
USDM20 30.91 -0.02 0 30.89 0.02
USDN20 30.91 0.00 31 30.97 0.02
UsSDU20 30.94 -0.03 92 31.12 0.05
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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,

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 lasuSuny anisamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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