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Contracts Long Short Net YTD
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Local 93151 108004 -14853 -97,014
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H Top Most Active
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Momentum Trading
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»  Swing Trading
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DW

GLOBAL : GLOB24C2010A

SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED
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Name GLOB24C2010A Implied 85.00% Underlying Bid* DW Bid Price(THB) *
Volatility
29-Sep-2020  30-Sep-2020  01-Oct-2020  02-Oct-2020  05-Oct-2020
Underlying GLOBAL Delta 55.06% 20.40 0.49 048 047 047 044
20.30 047 047 046 045 043
Type Call Listing Date 28-May-2020 20.20 046 046 045 044 042
Strike 20.000 Last Trading Date  30-Oct-2020 2010 045 044 044 043 041
20.00 044 043 042 042 039
Conversion Ratio  4.52400 Expire 04-Nov-2020 19.90 043 042 041 040 038
Date(Maturity
Date) 19.80 0.41 041 0.40 039 037
19.70 0.40 039 039 038 036
Moneyness 0.00% OTM outstanding (28- 2,701,300 1960 039 038 038 037 035
Sep-2020) *
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Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures

g7 o 2 o o Spot Gold 4 hours
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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 -124 797.32 800.04 783.01 0.02% 1.75% 89.73 94.44
S50M20 875.3 0.0 50159 0 0 0 -92 799.26 801.28 788.65 0.38% 1.75% 73.32 76.09
S50N20 856.3 0.0 77 0 0 0 -61 801.08 802.42 794.04 1.04% 1.75% 54.27 55.22
S50U20 798.8 14.8 196131 -36048 95151  -170952 0 802.03 802.03 802.03 2.03% 1.75% -3.23 -3.23
S50720 795.9 14.4 266683 65706 359796 114752 91 799.37 797.37 809.87 3.08% 1.75% -6.13 -3.47
S50H21 792.3 14.2 6561 1740 12190 694 182 796.07 792.07 817.07 3.24% 1.75% -9.73 -3.77
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:?965 0 211 0 542 0 -92 28303 28375 27927 -2334.63 1.75%
GFQ20 2(?59&(1) 0 183 0 490 0 -32 28385 28410 28254 595.40 1.75%
GFV20 27910 -130 75 29 303 0 30 28470 28446 28592 -559.76 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 -92 1877.88
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -124 31.39 0.16
USDM20 30.93 0.00 -92 31.48 -0.78
USDN20 31.38 0.00 -61 31.55 -0.33
usbu20 31.71 0.14 0 31.71 0.00
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Remark : FSS's Chairman is a TRUE'’s director.
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