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Contracts Long Short Net YTD
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Foreign 74221 79885 -5664 93243
Local 98085 94001 4084 -92,045
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H Top Most Active
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Momentum Trading
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GFPT : GFPT24C2012A
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Line: @dw24

Name GFPT24C2012A Implied 70.00% Underlying Bid* DW Bid Price(THB) *
Volatility
09-Sep-2020  10-Sep-2020  11-Sep-2020  14-Sep-2020  15-Sep-2020
Underlying GFPT Delta 33.72% 13.00 020 0.20 020 0.19 0.19
12.90 0.19 0.19 0.19 0.18 0.18
Type Call Listing Date 20-Jul-2020 12.80 019 018 018 018 047
Strike 15.760 Last Trading Date 18-Dec-2020 1270 018 018 017 01 01
12.60 017 017 017 0.16 0.16
Conversion Ratio  5.00000 Expire 23-Dec-2020 1250 016 016 016 016 015
Date(Maturity
Date) 12.40 0.16 0.16 0.15 0.15 0.15
1230 0.15 0.15 0.15 0.14 0.14
Moneyness -20.05% OTM outstanding (08- 633,800 1220 015 0.14 0-14 014 014
Sep-2020) *

9 September 2020 6 | Page


mailto:dw@fnsyrus.com

FINANSIA
g COMMODITY MARKET

Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures
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Contracts Long Short Net YTD
Institution 10781 11156 -375 -6870
Jui 8 n.o. 2020 Foreign 19259 21812 -2553 93243
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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 -104 828.80 831.18 816.34 0.02% 1.75% 58.85 62.96
S50M20 875.3 0.0 50159 0 0 0 -72 830.66 832.30 822.03 0.38% 1.75% 42.44 44.69
S50N20 856.3 0.0 77 0 0 0 -41 832.25 833.18 827.33 1.04% 1.75% 23.39 24.05
S50U20 831.2 -12.5 172963 -9560 342183 -4276 20 832.78 832.33 835.18 2.03% 1.75% -1.71 -1.58
S50720 828.5 -12.5 20294 -1217 32306 743 111 829.54 827.01 842.84 3.08% 1.75% -4.41 -1.04
S50H21 825.6 -12.2 2161 510 7314 -27 202 826.04 821.43 850.24 3.24% 1.75% -7.31 -0.44
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:?965 0 211 0 542 0 -72 28645 28702 28347 -2676.32 1.75%
GFQ20 2259(?2 0 183 0 490 0 -12 28728 28737 28678 252.80 1.75%
GFV20 28740 -190 303 65 303 0 50 28813 28774 29020 -73.29 1.75%
Gold Online Futures
Series Settle Change Cor:’t::\cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 T2 1920.53
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -104 31.12 0.49
USDM20 30.93 0.00 -72 31.20 -0.45
USDN20 31.38 0.00 -41 31.28 0.00
usbu20 31.44 0.02 20 31.43 0.06
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Remark : FSS's Chairman is a TRUE'’s director.
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