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(SET50 September 20)
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H Top Most Active

TASCO SAWAD

TIPCO ASPHALT PUBLIC COMPANY LIMITED dally SRISAWAD CORPORATION PUBLIC COMPANY daily
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Momentum Trading
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Swing Trading

BANGKOK COMMERCIAL ASSET MANAGEMENT
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GLOBAL : GLOB24C2010A

SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED dailyr — tlu-)swu llu" ﬁ"‘u
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Name GLOB24C2010A Implied 85.00% E— -
Volatility ying = e
17-Sep-2020  18-Sep-2020  21-Sep-2020  22-Sep-2020  23-Sep-2020
Underlying GLOBAL Delta 51.11% 19.70 0.48 047 045 045 044
19.60 047 046 044 044 043
Type Call Listing Date 28-May-2020 1950 046 045 043 042 042
Strike 20.000 Last Trading Date  30-Oct-2020 1940 044 044 042 041 041
19.30 043 043 041 0.40 0.40
Conversion Ratio  4.52400 Expire 04-Nov-2020 1920 042 042 0.40 039 038
Date(Maturity
Date) 19.10 0.41 0.40 039 038 037
19.00 0.40 039 038 037 036
Moneyness -3.50% OTM outstanding (16- 5,100 1890 039 038 036 036 035
Sep-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
Institution 7745 7739 6 -8910
Juii 16 n.p. 2020 Foreign 14830 17515 -2685 120977
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML guel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -112 828.46 831.01 815.04 0.02% 1.75% 58.88 63.30
S50M20 875.3 0.0 50159 0 0 0 -80 830.38 832.20 820.80 0.38% 1.75% 42.47 44.97
S50N20 856.3 0.0 77 0 0 0 -49 832.09 833.20 826.22 1.04% 1.75% 23.42 24.21
S50U20 830.3 3.6 126856 -46318 343625 -4798 12 832.80 832.53 834.24 2.03% 1.75% -2.58 -2.50
S50220 827.2 35 26188 -6114 56655 5899 103 829.75 827.40 842.09 3.08% 1.75% -5.68 -2.55
S50H21 823.4 3.1 1753 -598 8859 123 194 826.28 821.86 849.52 3.24% 1.75% -9.48 -2.88
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:?965 0 211 0 542 0 -80 28788 28852 28456 -2819.35 1.75%
GFQ20 2(?59(?2 0 183 0 490 0 -20 28871 28887 28788 109.33 1.75%
GFV20 29140 -70 526 384 303 0 42 28957 28924 29132 182.78 1.75%
Gold Online Futures
Series Settle Change Cor:’t:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -80 1947.86
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -112 30.81 0.77
USDM20 30.93 0.00 -80 30.89 -0.17
USDN20 31.38 0.00 -49 30.97 0.29
usbu20 31.12 -0.08 12 31.12 0.03
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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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