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Momentum Trading
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Swing Trading
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Name MTC24C2004A Implied 49.00% Underlying Bid* DW Bid Price(THB) *
Volatility 06-Feb-2020  07-Feb-2020  11-Feb-2020  12-Feb-2020  13-Feb-2020
. 68.50 0.65 0.65 0.64 0.63 063
Underlying MTC Delta 68.46%
68.25 0.64 063 0.63 0.62 0.62
Type Call Listing Date 18-Dec-2019 68.00 0.63 0.62 0.61 0.61 061
] . 67.75 061 061 0.60 0.60 0.60
Strike 62.120 Last Trading Date  30-Apr-2020
67.50 0.60 0.60 0.59 0.59 0.59
Conversion Ratio  15.29000 Expire 08-May-2020 67.25 059 059 058 0.58 0.58
Date(Maturity
67.00 058 058 057 057 056
Date)
66.75 057 057 0.56 056 055
Moneyness 8.66% ITM outstanding (05- 299,200 66.50 056 056 055 054 054
Feb-2020)
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’ Gold Futures
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretil Lo AP
Theoretical Lower Upper
S50G20 1026.7 4.1 48 20 33 2 21 1033.92 1033.32 1037.04 0.02% 1.75% -6.19 -7.22
S50H20 1027.3 9.4 221655 0 331047 932 50 1034.83 1033.41 1042.26 0.38% 1.75% -5.59 -7.53
S50J20 1023.5 4.3 19 0 64 0 83 1034.56 1032.21 1046.89 1.04% 1.75% -9.39 -11.06
S50M20 1022.8 9.1 20988 -47 34926 -347 144 1031.75 1027.67 1053.14 2.03% 1.75% -10.09 -8.95
S50U20 1017.4 9.0 4086 160 11590 666 236 1024.01 1017.33  1059.07 3.08% 1.75% -15.49 -6.61
S50U20 1016.4 9.1 1769 117 4397 -69 327 1019.10 1009.85 1067.68  3.24% 1.75% -16.49 -2.70
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 22820 -260 83 -432 1020 -469 21 22959 22945 23028 -138.61 1.75%
GFJ20 22900 -280 65 -275 553 -364 83 23027 22975 23301 -126.79 1.75%
GFM20 22980 -280 18 -6 216 -2 144 23094 23003 23569 -113.87 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1555.90 -19.70 15717 -13210 71589 -9024 50 1559.24
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG20 31.14 0.23 21 31.07 0.12
USDH20 30.89 -0.01 50 31.14 -0.13
uSDJ20 31.10 0.24 83 31.23 0.08
USDM20 30.84 0.00 144 31.38 -0.18
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Remark : FSS's Chairman is a TRUE'’s director.
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