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»  Swing Trading
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GUNKUL : GUNK24C2012A
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Name GUNK24C2012A |mp|.l..e§ 60.00% Underlying Bid* DW Bid Price(THB) *
Volatility
17-Aug-2020  18-Aug-2020  19-Aug-2020  20-Aug-2020  21-Aug-2020
Underlying GUNKUL Delta 44.45% 268 027 027 027 027 027
2.66 0.26 0.26 0.26 0.26 0.26
Type Call Listing Date 03-Jul-2020 264 0.25 0.25 0.25 0.25 0.25
. . 2.62 0.25 0.24 0.24 024 0.24
Strike 2.910 Last Trading Date 18-Dec-2020
2.60 0.24 0.24 0.23 0.23 0.23
Conversion Ratio 1.05000 Expire 23-Dec-2020 258 023 0.23 023 022 022
Date(Maturity
256 022 022 022 022 021
Date)
2.54 021 021 021 021 021
Moneyness -10.65% OTM outstanding (16- 8,618,300 252 020 020 020 020 020
Aug-2020)
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Crude Oil (WTI)

WTI SPOT daily
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’ Gold Futures
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Contracts Long Short Net YTD
Institution 12084 12885 -801 -9324
Jui 14 d.a. 2020 Foreign 31929 35231 -3302 83869
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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 -81 860.37 862.29 850.31 0.02% 1.75% 28.07 31.39
S50M20 875.3 0.0 50159 0 0 0 -49 862.10 863.26 856.01 0.38% 1.75% 11.66 13.25
S50N20 856.3 0.0 77 0 0 0 -18 863.39 863.81 861.15 1.04% 1.75% -7.39 -7.09
S50U20 856.8 -17.1 188126 59841 295113 10058 43 863.41 862.39 868.75 2.03% 1.75% -6.89 -6.61
S50220 854.2 -16.9 15222 3163 23108 -11 134 859.47 856.30 876.12 3.08% 1.75% -9.49 -5.27
S50H21 850.7 -16.4 1854 373 6555 -286 225 855.76 850.43 883.71 3.24% 1.75% -12.99 -5.06
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:?9688 0 211 0 542 0 -49 28600 28638 28398 -2631.14 1.75%
GFQ20 28800 250 47 -175 490 0 11 28682 28674 28728 117.56 1.75%
GFV20 28880 280 53 -334 538 -250 73 28768 28710 29069 112.34 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 -49 1935.07
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -81 30.89 0.77
USDM20 30.93 0.00 -49 30.97 -0.17
USDN20 31.38 0.00 -18 31.05 0.29
uSbu20 31.16 0.10 43 31.20 0.07
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CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,
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Remark : FSS's Chairman is a TRUE'’s director.
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