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878 870 887 895
Contracts Long Short Net YTD
Institution 33838 29156 4682 -8844
Foreign 55622 64274 -8652 96170
Local 93866 89896 3970 -87,326
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H Top Most Active

KCE GPSC

KCE ELECTRONICS PUBLIC COMPANY LIMITED
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Momentum Trading
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Swing Trading
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DW

AOT : AOT24C2009A

AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Name AOT24C2009A Implied 95.00%
Volatility
Underlying AOT Delta 24.28%
Type Call Listing Date 23-Apr-2020
Strike 82.330 Last Trading Date 30-Sep-2020
Conversion Ratio  13.93600 Expire 05-Oct-2020
Date(Maturity
Date)
Moneyness -33.50% OTM outstanding (12- 361,200

Jul-2020)
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Underlying Bid* DW Bid Price(THB) *

13-Jul-2020 14-Jul-2020 15-Jul-2020 16-Jul-2020 17-Jul-2020
55.75 0.22 0.22 0.21 0.21 0.21
55.50 0.22 0.21 0.21 0.21 0.20
55.25 0.21 0.21 0.21 0.20 0.20
55.00 0.21 0.20 0.20 0.20 0.19
54.75 0.20 0.20 0.20 0.19 0.19
54.50 0.20 0.20 0.19 0.19 0.19
54.25 0.19 0.19 0.19 0.18 0.18
54.00 0.19 0.19 0.18 0.18 0.18
53.75 0.19 0.18 0.18 0.18 0.17
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Crude Oil (WTI)

WTI SPOT daily
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Spot Gold

r‘"ﬂm‘

]
' . ur'*

w

t‘h

¥

4 hours
-1,840.00

-1,820.00

TR | 20 0

th ]
' . -1,780.00

il n|| 'h r”“‘ /' ;

" 21,760.00
21,740.00
§1,72o.oo
51,700.00
21,680.00

1,660.00

7. 02 03 04 05 06 09 10 11 12 13 16 17 18 19 2022 23 24 25 26 27 30 aa 02 03 05 07 08 Q9 10 11 14 \
1780 soaans siawanunseainzg 1820 noaans B T Lt —
(T T3] BRI
1800 1788 1810 1820

Contracts Long Short Net YTD

Institution 8724 11703 -2979 -2900

fuii 10 n.A. 2020 Foreign 8667 9562 -895 96170

A SPDR anavnasrn 0.36 siu Local 18649 14775 3874 87326

maofisesiu 1,200.46 siu
13 July 2020 8 | Page



A" Chart Insight _,

+INANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series etle Change ML guel. O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -46 883.78 884.90 877.92 0.02% 1.75% 6.05 7.98
S50M20 875.3 0.0 50159 0 0 0 -14 885.24 885.58 883.46 0.38% 1.75% -10.36 -9.89
S50N20 885.0 -14.5 25 0 420 0 17 886.00 885.59 888.17 1.04% 1.75% -0.71 -1.00
S50U20 880.8 -16.4 163515 26898 232373 18310 78 885.18 883.29 895.12 2.03% 1.75% -4.91 -4.38
S50220 879.1 -16.0 16737 4928 16264 861 169 880.26 876.15 901.79 3.08% 1.75% -6.61 -1.16
S50H21 875.2 -16.4 2078 790 6099 45 260 876.31 870.00 909.43 3.24% 1.75% -10.51 -1.11
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 0 211 0 542 0 -14 26766 26776 26712 -797.10 1.75%
GFQ20 26840 -40 83 -32 490 0 46 26843 26809 27020 -2.98 1.75%
GFV20 26900 -40 19 -6 624 -48 108 26923 26843 27339 -22.60 1.75%
Gold Online Futures
Series Settle Change Cor:::c:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -14 1801.01
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -46 31.15 0.60
USDM20 30.93 0.00 -14 31.23 -0.34
USDN20 31.31 0.12 17 31.31 0.04
uSbu20 31.29 0.09 78 31.46 0.02
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yiwnnanniwd Aide loss ana @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinbaywus (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 lasuuiny anasamuniinnzdvamanninddsdedonsn dau dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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