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H Top Most Active

A PTTGC
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Momentum Trading
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Swing Trading

MAJOR CINEPLEX GROUP PUBLIC COMPANY
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DW

BEM : BEM24C2008A
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Name BEM24C2008A |mp|.l..e§ 80.00% Underlying Bid* DW Bid Price(THB) *
Volatility
21-Aug-2020 24-Aug-2020 25-Aug-2020 26-Aug-2020 27-Aug-2020
Underlying BEM Delta 98.53% 930 058 058 0.58 0.58 058
9.25 057 057 057 057 057
Type Call Listing Date O7—Apr—2020 9.20 0.56 0.56 0.56 0.56 0.56
Strike 6.881 Last Trading Date 31-Aug-2020 13 055 04 054 054 04
9.10 053 053 053 053 053
Conversion Ratio 4.16910 Expire O3-Sep—2020 9.05 0.52 0.52 0.52 0.52 0.52
Date(Maturity
9.00 0.51 0.51 0.51 0.51 0.51
Date)
8.95 0.50 0.50 0.50 0.50 0.50
Moneyness 32.25% ITM outstanding (20- O 8.90 049 049 048 048 048
Aug-2020) .
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Crude Oil (WTI)

WTI SPOT daily
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Spot Gold
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Contracts Long Short Net YTD
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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 -85 836.89 838.85 826.62 0.02% 1.75% 51.48 54.87
S50M20 875.3 0.0 50159 0 0 0 -53 838.61 839.83 832.20 0.38% 1.75% 35.07 36.74
S50N20 856.3 0.0 77 0 0 0 -22 839.92 840.43 837.26 1.04% 1.75% 16.02 16.38
S50U20 836.0 -9.8 191281 -14525 306140 4385 39 840.03 839.13 844.74 2.03% 1.75% -4.28 -4.03
S50220 833.1 -10.4 17984 -885 25074 1436 130 836.30 833.31 852.01 3.08% 1.75% -7.18 -3.20
S50H21 830.1 -10.1 2503 -384 7017 194 221 832.70 827.61 859.41 3.24% 1.75% -10.18 -2.60
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 -53 29056 29099 28834 -3087.43 1.75%
GFQ20 28850 -730 64 -334 490 0 7 29140 29134 29169 -290.07 1.75%
GFV20 28950 -630 81 -122 569 -365 69 29227 29172 29516 -276.66 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 -53 1948.77
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -85 31.15 0.50
USDM20 30.93 0.00 -53 31.24 -0.44
USDN20 31.38 0.00 -22 31.31 0.01
uSbu20 31.44 0.21 39 31.47 0.07
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Remark : FSS's Chairman is a TRUE’s director.
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