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H Top Most Active

GPSC KCE
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Momentum Trading

CARABAO GROUP PUBLIC COMPANY LIMITED 60 mins
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»  Swing Trading
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TASCO : TASC24C2011A

TIPCO ASPHALT PUBLIC COMPANY LIMITED daily tlu"swu llu" ﬁ"‘u
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Name TASC24C2011A :Inczll.)al:eldty 70.00% Underlying Bid* DW Bid Price(THB) *
ili
30-Jun-2020  01-Jul-2020  02-Jul-2020  03-Jul-2020  07-Jul-2020
Underlying TASCO Delta 50.96% 25.75 078 078 0.77 0.77 0.76
2550 0.75 0.75 0.75 0.75 0.73
Type Call Listing Date 15-Jun-2020 2525 0.73 0.73 0.72 0.72 0.71
Strike 27410 Last Trading Date  30-Nov-2020 2500 070 070 070 070 068
24.90 0.69 0.69 0.69 0.69 0.67
Conversion Ratio  5.15000 Expire 03-Dec-2020 24.80 0.68 0.68 068 0.68 0.66
Date(Maturit
D: t:)( aturtly 2470 067 067 0.67 0.67 0.65
24.60 0.66 0.66 0.66 0.66 0.64
Moneyness -9.16% OTM ‘c;utstzaonzc(i)i)ng (29- 205,300 2450 0.66 065 0,65 0.65 063
un-

30 June 2020 6 | Page


mailto:dw@fnsyrus.com

FINANSIA
g COMMODITY MARKET

Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures

= & = ) Spot Gold 4 hours
nga I YUNAFIUUUIMNNL 78000
1778 mnoaans IJ' e m
- o o - o ~ H | " m"l‘l 21‘750_00
AMMNINATATIANDIANTIANHATNTIASLAN ‘ 1 W ]
dodeliimiinsauvasnisfusidunaasuuulrsdiu ‘l . ) ” -éwso.oo
1778 moaand uasil lomawzasdiiisssiudinan ‘ " 3‘? “ ‘ 1 M‘ " ‘ o
Ui Vi i,
w X \ ‘l m I ’ 172000
NIV .'*
s Sar
o ‘ ‘ “‘ 1,690.00
Auzinszazdu GOU20 ‘” ’
U 1168000
e wWasn Long dunuii 1760 noaans dosovind lsil ;
o - - wa. 07 08 0911 12 13 14 15 16 19 20 21 22 23 26 27 28 29 .02 03 04 05 06 09 10 11 12 13 16 17 18 1920 23 24 25 26 27 30
1778 moaans sinvanunseinan 1750 aoaans 2 s ] s e
HUISY uuUENU
1765 1760 1778 1788
Contracts Long Short Net YTD
Institution 12677 12407 270 -5242
fuii 29 f.p. 2020 Foreign 10182 9957 225 101129
Ao SPDR asnsfiaviasdn Local 20931 21426 -495 -94946

59iszeiu 1,178.90 oiu

30 June 2020 8 | Page



+INANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price
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SET50 Index Futures

series setle Change ML ouel O o Sen el Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -33 877.27 878.06 873.10 0.02% 1.75% 13.12 14.49
S50M20 875.3 -3.1 50159 0 0 -62289 -1 878.61 878.63 878.48 0.38% 1.75% -3.29 -3.26
S50N20 876.4 2.1 27 0 372 0 30 879.15 878.43 882.94 1.04% 1.75% -2.24 -2.75
S50U20 874.5 2.2 172452 230 227238 20285 91 878.03 875.84 889.53 2.03% 1.75% -4.14 -3.53
S50220 872.3 1.7 9515 3580 13652 2153 182 872.81 868.43 895.81 3.08% 1.75% -6.34 -0.51
S50H21 868.1 15 2140 1048 5219 922 273 868.85 862.28 903.35 3.24% 1.75% -10.54 -0.75
S50K20
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM20 285:?9688 78.83984 211 175 542 0 -1 25962 25963 25959 6.57 1.75%
GFQ20 26010 60 17 -49 490 -142 59 26037 25995 26257 -26.96 1.75%
GFV20 26080 20 14 -31 357 6 121 26114 26028 26566 -34.14 1.75%
Gold Online Futures
Series Settle Change Cor:::c:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 6.00 7623 1707 3082 -3178 -1 1770.84
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -33 30.76 1.02
USDM20 30.93 0.02 -1 30.84 0.08
USDN20 30.89 -0.02 30 30.92 0.05
uSbu20 30.89 -0.05 91 31.07 0.05
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yiwnnanniwd Aiwde loss na @wmw) enadudguasninadas (Market Maker) uazgaanlumagyusasinbaywus (Derivative Warrants) Uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

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 lasuSuiny snasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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