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Momentum Trading
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EA : EA24C2008A

ENERGY ABSOLUTE PUBLIC COMPANY LIMITED daily tlu"swu llu" ﬁ"‘u
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Name EA24C2008A Impll,efl 95.00% Underlying Bid* DW Bid Price(THB) *
Volatility
03-Aug-2020  04-Aug-2020  05-Aug-2020  06-Aug-2020  07-Aug-2020
Underlying EA Delta 39.74% 48.00 032 031 030 029 0.28
47.75 031 0.30 0.29 0.28 0.27
Type Call Listing Date 23—Apr—2020 47.50 0.30 0.29 0.28 027 027
Strike 52.140 Last Trading Date 31-Aug-2020 42 029 028 027 0.6 0.6
47.00 0.28 0.27 0.26 0.26 0.25
Conversion Ratio  10.80000 Expire 03-Sep-2020 46.75 027 0.26 026 025 024
Date(Maturity
46.50 0.26 0.25 0.25 0.24 0.23
Date)
46.25 0.25 0.25 0.24 0.23 0.22
Moneyness -9.86% OTM outstanding (02- 629,200 46.00 024 024 023 022 021
Aug-2020)
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Crude Oil (WTI)

WTI SPOT daily
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML guel O o SR el o AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -67 860.24 861.82 851.92 0.02% 1.75% 28.78 31.52
S50M20 875.3 0.0 50159 0 0 0 -35 861.85 862.67 857.50 0.38% 1.75% 12.37 13.50
S50N20 856.3 0.0 77 0 0 0 -4 862.91 863.01 862.42 1.04% 1.75% -6.68 -6.61
S50U20 853.7 6.2 175027 -4729 274892 -1405 57 862.60 861.25 869.68 2.03% 1.75% -9.28 -8.90
S50220 852.1 6.3 18351 924 19857 1046 148 858.33 854.83 876.70 3.08% 1.75% -10.88 -6.23
S50H21 848.1 6.1 2333 -699 6444 168 239 854.56 848.91 884.23 3.24% 1.75% -14.88 -6.46
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 -35 29234 29262 29087 -3265.27 1.75%
GFQ20 29340 140 149 18 490 0 25 29318 29298 29424 21.65 1.75%
GFV20 29400 160 89 65 667 -45 87 29405 29336 29772 -5.39 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 -35 1970.05
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -67 31.05 0.65
USDM20 30.93 0.00 -35 31.13 -0.29
USDN20 31.38 0.00 -4 31.21 0.16
uSbu20 31.19 -0.26 57 31.36 -0.03
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Remark : FSS's Chairman is a TRUE'’s director.
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