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Swing Trading

CH. KARNCHANG PUBLIC COMPANY LIMITED
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Name OSP24C2008A Implied 46.00% Underlying Bid* DW Bid Price(THB) *
Volatility 23-Jan-2020  24-Jan-2020  27-Jan-2020  28-Jan-2020  29-Jan-2020
. 47.25 0.65 065 0.65 064 064
Underlying OSP Delta 49.82%
47.00 0.64 0.64 063 063 063
Type Call Listing Date 16-Dec-2019 4675 0.62 062 0.62 0.62 061
) . 46.50 061 0.61 0.60 0.60 0.60
Strike 49.690 Last Trading Date 31-Aug-2020
46.25 0.60 0.60 0.59 0.59 0.59
Conversion Ratio  8.94000 Expire 03-Sep-2020 46.00 0.58 058 0.58 057 057
Date(Maturity
45.75 057 057 0.56 0.56 056
Date)
45.50 0.56 0.55 0.55 0.55 0.55
Moneyness -6.92% OTM outstanding (22- 265,200 4525 054 054 054 053 053
Jan-2020) .
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Market Summary & Theoretical Price

VA

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50F20 1063.1 0.6 29 -50 376 0 7 1063.68 1063.48 1064.75  0.02% 1.75% -0.23 -0.58
S50G20 1065.0 11 8 0 17 1 35 1064.73 1063.71  1070.08 0.38% 1.75% 1.67 0.27
S50H20 1060.5 0.0 166388 0 343044 0 64 1064.65 1062.79 1074.44 1.04% 1.75% -2.83 -4.15
S50M20 1056.7 0.3 13435 -1285 27831 2135 158 1062.04 1057.44  1086.21 2.03% 1.75% -6.63 -5.34
S50U20 1050.7 0.1 2050 -1075 8455 66 250 1053.64 1046.36  1091.88  3.08% 1.75% -12.63 -2.94
S50U20 1049.6 0.1 533 -297 2561 129 341 1048.53 1038.59 1100.68 3.24% 1.75% -13.73 1.07
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFG20 22530 0 28 -130 904 -76 35 22575 22553 22688 -44.88 1.75%
GFJ20 22570 -20 1 -10 516 -9 97 22642 22582 22956 -71.87 1.75%
GFM20 22630 -40 1 -18 259 -9 158 22708 22610 23220 -77.78 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1566.60 0.00 5331 -8644 73541 -3372 64 1566.00
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF20 30.36 -0.02 7 30.39 -0.01
USDG20 30.34 -0.01 35 30.45 -0.03
USDH20 30.31 -0.01 64 30.53 -0.06
USDM20 30.28 0.01 158 30.75 -0.09
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Remark : FSS's Chairman is a TRUE'’s director.
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