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Top Most Active
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INTER PHARMA PUBLIC COMPANY LIMITED daily
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DW

CPF : CPF24C2012A

CHAROEN POKPHAND FOODS PUBLIC COMPANY daily
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Name CPF24C2012A Impli.efi 55.00% Underlying Bid* DW Bid Price(THB) *
Volatility
07-Aug-2020  10-Aug-2020  11-Aug-2020  13-Aug-2020  14-Aug-2020
Underlying CPF Delta 36.86% 34,00 025 025 025 024 024
33.75 0.24 0.24 0.24 023 023
Type Call Listing Date O7—Aug—2020 33,50 0.23 0.23 0.23 0.22 0.22
Strike 39.120 Last Trading Date 18-Dec-2020 3325 022 022 022 022 o2t
33.00 022 021 021 021 021
Conversion Ratio  10.80000 Expire 23-Dec-2020 3275 021 0.20 0.20 0.20 0.20
Date(Maturity
32,50 020 0.20 0.19 0.19 0.19
Date)
3225 0.19 0.19 0.19 0.18 0.18
Moneyness -15.64% OTM outstanding (06- O 3200 018 018 018 018 017
Aug-2020) .
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Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures
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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 -71 861.14 862.82 852.32 0.02% 1.75% 27.71 30.62
S50M20 875.3 0.0 50159 0 0 0 -39 862.79 863.71 857.94 0.38% 1.75% 11.30 12.56
S50N20 856.3 0.0 77 0 0 0 -8 863.92 864.10 862.92 1.04% 1.75% -7.75 -7.62
S50U20 856.8 -2.6 138953 -56602 266349 5633 53 863.70 862.44 870.29 2.03% 1.75% -7.25 -6.90
S50720 854.7 -2.7 14271 -4657 21273 -83 144 859.52 856.11 877.41 3.08% 1.75% -9.35 -4.82
S50H21 851.0 2.7 1588 -832 6665 154 235 855.76 850.20 884.97 3.24% 1.75% -13.05 -4.76
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 -39 30499 30532 30328 -4530.42 1.75%
GFQ20 30300 290 111 -162 490 0 21 30587 30570 30679 -287.16 1.75%
GFV20 30400 340 175 -250 652 -78 83 30678 30609 31043 -277.99 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 -39 2065.96
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -71 30.88 0.81
USDM20 30.93 0.00 -39 30.96 -0.13
USDN20 31.38 0.00 -8 31.04 0.32
uSbu20 31.13 0.13 53 31.19 0.07
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Remark : FSS's Chairman is a TRUE’s director.
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