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BANGKOK COMMERCIAL ASSET MANAGEMENT daily
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Momentum Trading
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Swing Trading

THAI AGRO ENERGY PUBLIC COMPANY LIMITED daily

ul
T, u. >
(s

3.80

$ |
| ‘ !! | | l
: '* | l J 1. Ili++T'L+“+TH*|T

TiI+TliT!i T!’Tmnl | o
stoc_sl1(14, 3, 3, 80, 20) _ 3.10)
100,000
50.0000
880247

'19 020408101517 212428 Nov 0608 12 14 18202226 Dec 06 11 13 17 19 23 25 27'2006 08 10 14 16 20 22 24 28 Feb 06 11 T3 17 |
© 2020 Bisnaws AFE (Thaland) Limited

wwwwwwwwwwwwwwww

JMT NETWORK SERVICES PUBLIC COMPANY daily

- 22.50
-22.00

ilrui+|
‘+| ﬁ‘ " “ '* *+l+ -
l *- |. *T e

ﬂm!ﬁ.

19 wu. 05 07 11 13 15 19 21 25 27 on 04 09 12 16 18 20 24 26 '20 06 08 10 14 16 20 22 24 28 30 nw 05 07 12 14 18 20 247\
© 2020 Binaws AFE (Thakand] Lited e b

+INANSIA

ALWAYS A STEP AHEAD

y

Support 3.34
Resistance 3.50
Stop loss 3.28

| BA6 BBSSTd (BUY)

s1AaINIsaduuulsu 3.30 UIn
Usznoaudeyaynan  Stochastic 1du %K
Aaasiaidn %D duanan Oversold
niusoUNsiush Nuthnane 3.50 um

Support 23
Resistance 23.90/24.40
Stop loss 22.50

| BA6 GBSO d (BUY)

sAWnAFIasNNuEnauuIsy High
Wnd 23 U Usudn Downside szuzdu
Budnde anafilonlaldifinnisiAa
Technical Rebound #iushaissnan

February 17, 2020

5| Page



%ﬂ Chart Insight., ‘F"W\IANSIA
DW

TOA : TOA24C2005A
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Name TOA24C2005A Implied 62.00% Ul B - e DN
Volatility 17-Feb-2020  18-Feb-2020  19-Feb-2020  20-Feb-2020  21-Feb-2020
, 35.50 0.04 0.04 0.04 0.04 0.04
Underlying TOA Delta 27.46%
35.25 0.04 0.04 0.04 0.04 0.04
Type Call Listing Date 30-Sep-2019 35.00 0.04 0.04 0.04 0.04 0.03
) ) 34.75 0.04 0.03 0.03 0.03 0.03
Strike 47.778 Last Trading Date ~ 31-Mar-2020
34,50 0.03 0.03 0.03 0.03 0.03
Conversion Ratio 11.80000 Expire 03-Apr-2020 3425 0.03 0.03 0.03 0.03 0.03
Date(Maturity
34.00 0.03 0.03 0.03 0.03 0.03
Date)
33.75 0.03 0.03 0.03 0.02 0.02
MoneyneSS -27.79% OTM Outstanding (13 - 153,100 33.50 0.02 0.02 0.02 0.02 0.02
Feb-2020) %
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Vol Vol ol Ol Da_ys to Theoretical D_iv. A Basis Pr_emium
Contracts Change Change Delivery Theoretical Lower Upper Yield Rate Discount
S50G20 1021.3 -7.7 36 16 40 2 10 1022.50 1022.22 1023.97 0.02% 1.75% -0.72 -1.20
S50H20 1019.6 -4.3 144577 0 344939 218 39 1023.52 1022.42  1029.25 0.38% 1.75% -2.42 -3.92
S50J20 1017.7 -2.9 1 0 78 0 72 1023.45 1021.44 1034.04 1.04% 1.75% -4.32 -5.75
S50M20 1015.5 -4.0 14075 -662 36245 1272 133 1020.98 1017.25 1040.53 2.03% 1.75% -6.52 -5.48
S50U20 1010.7 -4.0 1861 -847 12996 155 225 1013.64 1007.34 1046.72  3.08% 1.75% -11.32 -2.94
S50U20 1009.5 -4.0 1042 137 4713 184 316 1008.84 999.99 1055.29  3.24% 1.75% -12.52 0.66
Gold Futures
. Vol Vol ol Days to Theoretical Premium / :
S SEUE etz Contracts Change el Change Delivery  Theoretical Lower Upper Discount REAES REW
GFG20 23400 70 49 -4 986 -24 10 23456 23450 23490 -55.95 1.75%
GFJ20 23470 50 16 4 547 -10 72 23526 23479 23768 -55.64 1.75%
GFM20 23550 50 2 -4 176 -4 133 23594 23509 24043 -44.21 1.75%
Gold Online Futures
Series Settle Change Cor:{t?;cts Vol Change Ol Ol Change Days to Delivery Theoretical
GOH20 1583.00 1.80 9825 -826 66226 1779 39 1585.86
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG20 31.16 0.05 10 31.18 0.00
USDH20 31.13 0.05 39 31.26 -0.03
uSDJ20 31.12 0.05 72 31.34 -0.04
USDM20 31.07 0.06 133 31.49 -0.09
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Remar k : FSS3s Chairman is a TRUE?3®s director.
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