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SETS50 Index Futures Jun-21) 60 mins
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B Top Most Active
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Momentum Trading
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CPF : CPF24C2105A
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Name CPF24C2105A Implied 53.20%
Volatility Underlying Bid* DW Bid Price(THB) *
12-May-2021 13-May-2021 14-May-2021 17-May-2021 18-May-2021
Underlying CPF Delta 17.86% i i i d d
30.50 0.05 0.05 0.04 0.03 0.03
Type Call Listing Date 16-Dec-2020 30.25 0.04 0.04 0.04 0.03 0.03
30.00 0.04 0.04 0.03 0.03 0.02
Strike 33.250 Last Trading Date 31-May-2021 2975 003 003 003 002 002
Conversion Ratio  11.00000 Expire 04-Jun-2021 2930 003 003 003 002 002
Date(Maturity 29.25 0.03 0.02 0.02 0.02 001
Date) 29.00 0.02 0.02 0.02 0.01 0.01
Moneyness -11.28% OTM outstanding (11- 7,189,300 28.75 002 0.02 002 001 001
May-2021) 28.50 0.02 0.02 0.01 0.01 0.01
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Crude Oil (WTI)

WTI Spot Price,RT daily
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’ Gold Futures

wwnmw—) agau ﬁqﬁqiuﬁﬂm1qm1‘ﬁlu Gold Spot PricE,RT 4 hours (0:3301]
1 900.00,
51‘880.00
- o A & 1,860.00

AN Nmaiiasy 240 w1 dAauuiisnAn ]

. e o o PRI ] ‘ $1,840.00
NDIALAINEIAIUAMNNUHNIUGY Tasndsanniiilue ! ot
i Induuadu 1845 aaaans siAmasdWneiIam 182000
atenaFussilivanuuisu 1820 noaany fifung +1.80000
gubuuinlunnndn soubunrswnsazansduiie $1.780.00
solusNNAUINAN 176000

-§1‘T40.00
é1‘T20.00
-21‘1'00.00
Auusinszuzdu GOM21 4 68000
e wosm Long dunuii 1833 meaand fosovin 166000
o = & o o A 18 20 22 26 28 an. 03 05 09 11 13 17 19 23 25 %a.03 05 09 11 13 17 19 23 25 27 we. 03 07 09 13 15 17 21 23 27 29 wa. 05 07 11 13
A1'lsii 1845 noaans HRUIANUNTOURAR o A
1822 soaans Uy uuIGIU
1820 1815 1835 1845
Contracts Long Short Net YTD
Tuit 11 w.a. 2021 Institution 5174 4,732 442 4,314
ANV SPDR ﬂdﬂ']‘iﬁa‘vladﬁﬁ Foreign 15,863 14,723 1,140 10,781
157s=6tu 1,025.15 ¢in Local 12,682 14,264 -1,582 -15,095
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Market Summary & Theoretical Price

SET50 Index Futures

series setle  Change ML guel. O o SR et 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 HESAC 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
12 May 2021 9 | Page



év" Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

o Fo o ao o a o > o o ao o A o & o o & & o a4 . a4 . oA Y . = a o 1 Y Y o o % < o r

DISCLAIMER: Mgauaduiisarilasuisnuanning fiwde lass s1ia @mow) “ussn deysfidnnglunsnuaduiigniahduusiiugmwsssundedeyaiideimianiadeidanuingetie uszsanugndes stnalsianuuisnlisusesmnagnassasuduuesdayadinann deysuszanadiuiidnngeglusonu

o & a a a_ & A 'Y rY v 9 o ' o a e ) o o o & v o & A v o e A o & & oo M va o - v e o 2y ot a o & 1o oA .
avuftenaiinauowuas uily wiariudaldanaanmlaghidesudslinnudmih wisnliienudszasdnssngmisimulidamu  ssudaniamonannindaanunnglunenuaivil numusenldldsuleiunsaeuununienawamannindmadaysidnngudadla v5¥nishisufAazeudann
- d4a & o @ a « o AVL e a9 = o = o o aa . « a
Fomola g Mifadunnmabdayaniernuiulunsnuaivitldldlihnsdladow damuasdnundaysusclfqauAfisaissaunaulunsdadulaamu

a o a a o o r o & o o o o < o A . o o o ¥ . L L . W e o o a e o .« @ 4 o
uwwmam’mawn%’[umagnLm:ﬂ'nuLﬁuwﬂﬁngag'luﬂmmauuu vuidliglaidayauazanuiiulunonusinitlulfussloml daaan daudas vhan ihesnuaamiamsunidammsmouliivismuaniondu lasldldsvaygadumosnualin sranuignadaemh meaamuluwannswdliananges damuans

AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwg Aide loss 1na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinbaywus (Derivative Warrants) uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,
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Remark : FSS's Chairman is a TRUE'’s director.
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