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Contracts Long Short Net YTD
Institution 60419 81444 -3687 -18830
Foreign 35018 38705 -21025 119467
Local 124381 99669 24712 -100637
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Momentum Trading
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HANA : HANA24C2012A
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Name HANA24C2012A Implied 84.00% Underlying Bid* DW Bid Price(THB) *
Volatility
19-Oct-2020  20-Oct-2020  21-Oct-2020  22-Oct-2020  26-Oct-2020
Underlying HANA Delta 68.68% 49.25 0.70 0.70 0.70 0.69 0.68
49.00 0.69 0.69 0.68 0.68 0.67
Type Call Listing Date 07-Aug-2020 48.75 0.68 068 067 067 0.65
Strike 43.390 Last Trading Date 18-Dec-2020 48.50 067 066 0466 0466 064
48.25 0.65 0.65 0.65 0.64 0.63
Conversion Ratio  13.70000 Expire 23-Dec-2020 48.00 0.64 0.64 0.63 063 0.62
Date(Maturity
Date) 47.75 0.63 0.63 0.62 0.62 0.60
47.50 0.62 0.61 061 061 0.59
Moneyness 11.20% ITM outstanding (18- 661,800 472 0.60 060 0.60 09 08
Oct-2020) *
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Crude Oil (WTI)

WTI SPOT daily
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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 -125 791.71 794.44 777.39 0.02% 1.75% 95.33 100.05
S50M20 875.3 0.0 50159 0 0 0 -93 793.65 795.68 783.00 0.38% 1.75% 78.92 81.70
S50N20 856.3 0.0 77 0 0 0 -62 795.47 796.82 788.37 1.04% 1.75% 59.87 60.83
S50U20 794.8 0.0 39907 0 0 0 -1 796.44 796.46 796.32 2.03% 1.75% -1.67 -1.68
S50720 793.9 0.0 165665 0 373073 0 90 793.82 791.85 804.13 3.08% 1.75% -2.53 0.08
S50H21 789.4 0.0 7086 0 13165 0 181 790.55 786.60 811.28 3.24% 1.75% -7.03 -1.15
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:?965 0 211 0 542 0 -93 28369 28442 27988 -2400.30 1.75%
GFQ20 2(?59(?2 0 183 0 490 0 -33 28451 28477 28316 529.53 1.75%
GFV20 28360 0 76 0 303 0 29 28536 28513 28655 -175.82 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 -93 1886.64
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -125 31.32 0.23
USDM20 30.93 0.00 -93 31.40 -0.71
USDN20 31.38 0.00 -62 31.48 -0.25
usbu20 31.70 0.00 -1 31.63 0.06
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Remark : FSS's Chairman is a TRUE'’s director.
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