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B Top Most Active

GULF AOT

GULF ENERGY DEVELOPMENT PUBLIC COMPANY daily AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading

THONBURI HEALTHCARE GROUP PUBLIC COMPANY daily
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Swing Trading

WHA CORPORATION PUBLIC COMPANY LIMITED daily
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BEM : BEM24C2008A

BANGKOK EXPRESSWAY AND METRO
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Name BEM24C2008A Implied 80.00% Undertying Bid® DW Bid Price(THE) *
Volatility 22-May-2020  25-May-2020 = 26-May-2020  27-May-2020  28-May-2020
9.70 0.77 077 0.77 0.77 0.77
Underlying BEM Delta 83.66%
9.65 0.76 076 0.76 0.76 0.76
Type Call Listing Date 07-Apr-2020 9.60 0.75 075 0.75 0.75 0.75
9.55 0.74 074 0.74 0.74 0.74
Strike 6.881 Last Trading Date 31-Aug-2020
9.50 073 073 073 073 073
Conversion Ratio  4.16910 Expire 03-Sep-2020 9.45 0.72 0.72 0.72 0.72 0.72
Date(Maturity 9.40 071 071 071 071 071
Date)
935 0.70 0.70 0.70 0.70 0.70
Moneyness 38.06% ITM outstanding (20- 92,600 930 0.69 0.69 0.69 0.69 0.69
May-2020) .
22 May 2020 6 | Page


mailto:dw@fnsyrus.com

FINANSIA
g COMMODITY MARKET

A" Chart Insight _,

Crude Oil (WTI)
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’ Gold Futures
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B USD Futures
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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 878.9 -4.6 14 6 114 -4 6 882.22 882.08 882.98 0.02% 1.75% -3.07 -3.32
S50M20 878.6 -4.2 105767 0 234665 -1544 38 883.23 882.31 888.05 0.38% 1.75% -3.37 -4.63
S50N20 872.6 -2.2 20 0 405 0 69 883.15 881.49 891.91 1.04% 1.75% -9.37 -10.55
S50U20 872.2 -3.9 9486 2469 19063 1157 130 881.09 877.95 897.58 2.03% 1.75% -9.77 -8.89
S50720 870.6 -4.0 1701 354 6187 154 221 874.87 869.53 902.90 3.08% 1.75% -11.37 -4.27
S50H21 866.5 -3.9 783 106 2360 139 312 870.74 863.20 910.32 3.24% 1.75% -15.47 -4.24
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM20 26290 -250 62 34 542 0 38 26227 26199 26370 63.32 1.75%
GFQ20 26360 -230 43 34 712 24 98 26302 26232 26671 58.01 1.75%
GFV20 26430 -260 13 12 323 14 160 26380 26265 26982 50.19 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1738.40 -14.90 19547 6072 20036 3224 38 1733.08
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.83 -0.03 6 31.85 -0.01
USDM20 31.84 0.01 38 31.93 0.00
USDN20 31.84 -0.02 69 32.01 0.00
usbu20 31.85 0.00 130 32.17 0.01
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Remark : FSS's Chairman is a TRUE'’s director.
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