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Momentum Trading
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Swing Trading
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DW

OSP : OSP24C2008A
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Name OSP24C2008A Impli.ec.:l 65.00% Underlying Bid* DW Bid Price(THB) *
Volatility
06-Aug-2020  07-Aug-2020  10-Aug-2020  11-Aug-2020  13-Aug-2020
Underlying OspP Delta 21.43% 43.00 012 011 0.10 0.09 0.08
42.75 0.1 0.1 0.09 0.08 0.07
Type Call Listing Date 16-Dec-2019 42.50 0.10 0.10 0.08 0.08 0.07
Strike 48.787 Last Trading Date 31-Aug-2020 4225 010 009 008 007 006
42.00 0.09 0.09 0.07 0.07 0.06
Conversion Ratio 8.77732 Expire O3-Sep—2020 41.75 0.09 0.08 0.07 0.06 0.05
Date(Maturity
4150 0.08 0.08 0.06 0.06 0.05
Date)
41.25 0.07 0.07 0.06 0.05 0.04
Moneyness -13.91% OTM outstanding (05- 2,068,400 41.00 007 007 0.05 0.05 0.04
Aug-2020) .
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Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures
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Contracts Long Short Net YTD
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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 -70 862.62 864.28 853.90 0.02% 1.75% 26.27 29.14
S50M20 875.3 0.0 50159 0 0 0 -38 864.26 865.16 859.52 0.38% 1.75% 9.86 11.09
S50N20 856.3 0.0 77 0 0 0 -7 865.37 865.54 864.50 1.04% 1.75% -9.19 -9.07
S50U20 859.4 4.2 195555 54690 260716  -16673 54 865.13 863.85 871.85 2.03% 1.75% -6.09 -5.73
S50220 857.4 4.3 18928 4658 21356 91 145 860.92 857.48 878.97 3.08% 1.75% -8.09 -3.562
S50H21 853.7 4.4 2420 630 6511 76 236 857.15 851.56 886.53 3.24% 1.75% -11.79 -3.45
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESAC R
GFM20 285:?9688 0 211 0 542 0 -38 30035 30067 29871 -4066.50 1.75%
GFQ20 30010 780 273 142 490 0 22 30122 30104 30217 -111.90 1.75%
GFV20 30060 770 425 380 730 130 84 30211 30142 30575 -151.34 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 -38 2037.42
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -70 30.84 0.85
USDM20 30.93 0.00 -38 30.92 -0.09
USDN20 31.38 0.00 -7 31.00 0.37
uSbu20 31.00 -0.08 54 31.15 -0.01
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Remark : FSS's Chairman is a TRUE'’s director.
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