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Momentum Trading
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Name TU24C2006A Implied 46.00% Underlying Bid" AL AR )
Volatility 02-Apr-2020  03-Apr-2020  07-Apr-2020  08-Apr-2020  09-Apr-2020
. 1430 022 022 021 021 021
Underlying TU Delta 35.77%
14.20 021 021 020 020 020
Type Call Listing Date 06-Jan-2020 14.10 0.20 0.20 0.19 0.19 0.19
] . 14.00 0.19 0.19 0.18 0.18 0.18
Strike 15.533 Last Trading Date 30-Jun-2020
13.90 0.18 0.18 0.17 0.17 0.17
Conversion Ratio  3.72564 Expire 03-Jul-2020 13.80 0.17 0.17 0.16 0.16 0.16
Date(Maturity
13.70 0.16 0.16 0.16 0.15 0.15
Date)
13.60 0.16 0.15 0.15 0.14 0.14
Moneyness -10.51% OTM outstanding (01' 30,300 13.50 0.15 0.14 0.14 0.14 013
Apr-2020) .
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B USD Futures

Thai Baht Spot Rate
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML ouel. O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50J20 733.0 -10.0 197 -16 260 32 27 741.41 740.86 744.28 0.02% 1.75% -7.46 -8.41
S50K20 731.6 -9.4 13 0 32 3 56 742.02 740.88 747.98 0.38% 1.75% -8.86 -10.42
S50M20 731.1 -11.8 219356 0 262421 0 88 741.73 739.94 751.10 1.04% 1.75% -9.36 -10.63
S50U20 724.4 -12.5 14258 2223 13236 297 180 739.44 735.79 758.61 2.03% 1.75% -16.06 -15.04
S50720 723.4 -11.9 2951 638 5623 48 271 733.15 727.65 762.01 3.08% 1.75% -17.06 -9.75
S50H21 718.6 -12.0 599 122 449 53 362 729.52 722.17 768.07 3.24% 1.75% -21.86 -10.92
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFJ20 24930 -150 115 47 810 -12 27 25008 24989 25105 -77.81 1.75%
GFM20 24970 -140 61 53 509 35 88 25081 25021 25397 -110.86 1.75%
GFQ20 24990 -220 41 21 614 2 148 25153 25051 25684 -162.70 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1578.80 -17.90 15139 2572 24131 7057 88 1594.01
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 33.00 0.15 27 33.17 -0.10
USDK20 33.01 0.23 56 33.25 -0.09
USDM20 32.97 0.15 88 33.34 -0.13
usbu20 32.93 0.14 180 33.58 -0.17
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Remark : FSS's Chairman is a TRUE'’s director.
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