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Top Most Active
mm
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»  Swing Trading

BANGKOK CHAIN HOSPITAL PUBLIC COMPANY daily
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TASCO : TASC24C2011A
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Name TASC24C2011A |mp|.l.e§ 70.00% Underlying Bid* DW Bid Price(THB) *
Volatility
14-Aug-2020  17-Aug-2020  18-Aug-2020  19-Aug-2020  20-Aug-2020
Underlying TASCO Delta 47.00% 25.25 0.59 057 057 0.57 0.56
25.00 0.56 0.55 0.55 054 054
Type Call Listing Date 15-Jun-2020 24.90 0.55 0.54 0.54 0.53 0.53
Strike 27410 Last Trading Date  30-Nov-2020 2480 054 053 0.3 03 0.2
2470 053 052 052 052 051
Conversion Ratio 5.15000 Expire 03-Dec-2020 24.60 0.52 0.51 0.51 0.51 0.50
Date(Maturity
24.50 052 051 0.50 0.50 0.50
Date)
24.40 0.51 0.50 0.49 049 0.49
Moneyness -9.89% OTM outstanding (13- 126,600 2430 0.50 049 048 048 048
Aug-2020)
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Crude Oil (WTI)

WTI SPOT daily
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Spot Gold 4 hours
©2,100.00
52‘050.00
—52‘000.00
1/500% \\\ 7
b 1.956.50
11382% ‘\|I IILQ\ -:‘ ’
| ”liﬂ*,f’” |
—51‘900.00
51‘850.00
51‘800.00
e 1820 21 22 23 24 2527 29 04 05 06 07 08 11 12 13 14 15
€ 2020 Banews AFE ( Thaiznd) Limtad www bisnzws.com
BUISU BUIAL
1945 1912 1970 1995
Contracts Long Short Net YTD
Institution 16664 18727 -2063 -8523
Foreign 42800 47460 -4660 99294
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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 -78 875.45 877.33 865.59 0.02% 1.75% 13.06 16.31
S50M20 875.3 0.0 50159 0 0 0 -46 877.18 878.29 871.37 0.38% 1.75% -3.35 -1.83
S50N20 856.3 0.0 77 0 0 0 -15 878.44 878.80 876.55 1.04% 1.75% -22.40 -22.14
S50U20 873.9 13.0 128285 -12464 285055 4817 46 878.39 877.28 884.20 2.03% 1.75% -4.80 -4.49
S50220 871.1 12.8 12059 -3259 23119 658 137 874.31 871.02 891.63 3.08% 1.75% -7.60 -3.21
S50H21 867.1 121 1481 -245 6841 45 228 870.52 865.03 899.34 3.24% 1.75% -11.60 -3.42
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM20 285:?9688 0 211 0 542 0 -46 28725 28761 28534 -2755.90 1.75%
GFQ20 28550 -890 222 -360 490 0 14 28808 28797 28866 -257.56 1.75%
GFV20 28600 -890 387 175 788 -107 76 28893 28833 29208 -293.14 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 -46 1948.07
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -78 30.83 0.85
USDM20 30.93 0.00 -46 30.91 -0.10
USDN20 31.38 0.00 -15 30.98 0.36
uSbu20 31.06 -0.02 46 31.14 0.04
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Remark : FSS's Chairman is a TRUE'’s director.
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