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Swing Trading
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MTC : MTC24C2004A

MUANGTHAI CAPITAL PUBLIC COMPANY LIMITED
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Name MTC24C2004A Implied 49.00% Underlying Bid" AL AR )
Volatility 28-Jan-2020  29-Jan-2020  30-Jan-2020  31-Jan-2020  03-Feb-2020
68.50 0.67 067 0.66 0.66 0.65
Underlying MTC Delta 68.07%
68.25 0.66 0.65 0.65 0.65 0.64
Type Call Listing Date 18-Dec-2019 68.00 0.64 0.64 0.64 0.64 063
67.75 0.63 0.63 0.63 0.63 0.62
Strike 62.120 Last Trading Date  30-Apr-2020
67.50 0.62 062 0.62 0.62 0.61
Conversion Ratio  15.29000 Expire 08-May-2020 67.25 0.61 0.61 061 0.60 0.60
Date(Maturity
Date) 67.00 0.60 0.60 0.60 0.59 0.59
66.75 0.59 0.59 0.58 0.58 0.58
Moneyness 8.66% ITM outstanding (27- 59,900 66.50 058 058 057 057 057
Jan-2020) .
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’ Gold Futures
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B USD Futures

Thai Baht Spot Rate 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
S50F20 1020.7 -39.1 61 45 366 22 2 1024.63 1024.57 1024.92  0.02% 1.75% -3.83 -3.93
S50G20 1023.4 -39.4 6 0 14 -4 30 1025.68 1024.84  1030.10 0.38% 1.75% -1.13 -2.28
S50H20 1017.3 -38.0 281482 0 338910 0 59 1025.71 1024.05 1034.40 1.04% 1.75% -7.23 -8.41
S50M20 1013.7 -37.9 30406 21750 31817 2040 153 1023.33 1019.03 1045.87 2.03% 1.75% -10.83 -9.63
S50U20 1007.9 -38.2 8140 6375 9469 564 245 1015.38 1008.51 1051.49 3.08% 1.75% -16.63 -7.48
S50U20 1006.8 -38.1 2519 1995 3440 622 336 1010.48 1001.05 1059.99 3.24% 1.75% -17.73 -3.68
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 23180 460 100 -275 1185 -82 30 23160 23141 23260 19.61 1.75%
GFJ20 23230 460 62 -351 664 -238 92 23229 23171 23535 0.87 1.75%
GFM20 23280 480 5 -22 281 -8 153 23297 23200 23806 -16.77 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1591.10 20.80 15649 -4709 66287 -8270 59 1585.78
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDF20 30.70 0.14 2 30.77 -0.07
USDG20 30.68 0.14 30 30.84 -0.09
USDH20 30.67 0.13 59 30.91 -0.10
USDM20 30.61 0.15 153 31.15 -0.16
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Remark : FSS's Chairman is a TRUE'’s director.
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