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737 722 75-052 770
Contracts Long Short Net YTD
Institution 33723 26285 7438 -73988
Foreign 71312 74921 -3609 140898
Local 116110 119939 -3829 -66,910
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KASIKORNBANK PUBLIC COMPANY LIMITED daily
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Swing Trading

SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED
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DW

CBG : CBG24C2008A

CARABAO GROUP PUBLIC COMPANY LIMITED Zhours. 0500 LIS UG
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market open \BESY F ¥ 1 giLmarketgcaII Line: @dw24
Name CBG24C2008A Implied 72.00% Underlying Bid* DW Bid Price(THB) *
Volatility 01-Apr-2020  02-Apr-2020  03-Apr-2020  07-Apr-2020  08-Apr-2020
63.75 0.26 0.25 0.25 0.24 0.24
Underlying CBG Delta 20.46%
63.50 0.25 0.25 0.25 0.24 0.23
Type Call Listing Date 09-Mar-2020 63.25 0.25 0.25 0.24 0.23 023
63.00 0.24 0.24 0.24 0.23 0.23
Strike 103.000 Last Trading Date  31-Aug-2020
62.75 0.24 0.24 0.23 0.22 0.22
Conversion Ratio 11.45000 Expire 03-Sep-2020 62.50 0.23 0.23 0.23 0.22 0.22
Date(Maturity
Date) 62.25 0.23 0.23 0.23 0.22 0.21
62.00 0.23 0.22 0.22 0.21 0.21
Moneyness -39.08% OTM outstanding (31- 700 61.75 0.22 0.22 0.22 0.21 0.21
Mar-2020) .
April 1, 2020 6| Page


mailto:dw@fnsyrus.com

FINANSIA
g COMMODITY MARKET

Cruce O1 (W)

A~ Chart Insight _,

V%

TVCUSOIL, 1D 20.76 A 40.66 (+3.3%) O: H: L [& [ICE SUGAR #11 (EOD” da"y
Wil 10, v ;
. 5.4
putt R woted Ti-. £0.00 15.50
L el LT
i gt It T ]
ase., e -15.00
LN RE I | !.. 50.00
Iﬂ.-' - 14.50
l 45.00 :
40.00 < 14.00)
35.00 i
[}
I I.I 30.00 < 13.50]
[ f :
II*T'—. 25.00 13.00
"
iu 0.
l

& Tradingview "8 fia. ww we Ao AR AR AL An Wwo, aa 19 aw Aa wme o wa. Au oA oan. A A wo aa. 20 aw fa. \ ‘

T 2020 Banews AFE [Thabing] Limied e e o

Level 1 Level 2 Level 1 Level 2
Support 18 15 Support 10. 40 10
Resistance 22 25 Resistance 10.60 11. 30

ANSANENBEAD uunsuaAny 10 susl

§0 W5t 6O OMEIS § L 6 0 s WEDOESHRMROAELRE SETH $ 10 68 (E LBmBLow 686 Esp2 ool¥L OTL US t :
F & LON@LTdz ¢ SBVOTMN Uh Bullish divergence L (R® o S iSRG SSES NSt BYEE 10WN G606 bozt et 60

April 1, 2020 7| Page



A" Chart Insight _,

snamavAanuuIsy 1600 noaansasnn

INgsounsninsArANANAY
sU Wbt 8 8 6oBs UYORMmELL 004 UL
oSl | s W BREWR sGha 1D
RURSULWS| 601 $US 240

SUE 1600 Ots8USDSTaDSBE

00s TUTFLBUSOL s URbdnaccs
Retracement 38.2%)6&570 G 38 &b U060 Wt B
F oYt LTechnidal Rébound o6EwA O sk

YOS 80Ut S0 1§t at 6hi O & i

druusinszardin GOM20
e Rt $Lony 0d686G6ssEL6000t § 8§ US
(860640 Or 58 EpbsB6\EEL ¥ 1S) 0 1 O
L$nitsUO 1565 Otrs§sUs

s608 ¥ u2@o0
L t L SRDBNSGE L B2.34 66
Y6 U © & & .0 i @

U
I

’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50J20 743.0 18.2 213 123 228 28 28 757.91 757.33 760.96 0.02% 1.75% -13.91 -14.91
S50K20 741.0 17.6 18 0 29 -3 57 758.53 757.35 764.73 0.38% 1.75% -15.91 -17.53
S50M20 742.9 20.9 206089 0 251309 0 89 758.22 756.37 767.91 1.04% 1.75% -14.01 -15.32
S50U20 736.9 21.8 12035 2453 12939 1409 181 755.86 752.11 775.56 2.03% 1.75% -20.01 -18.96
S50720 735.3 21.1 2313 -396 5575 10 272 749.41 743.77 779.02 3.08% 1.75% -21.61 -14.11
S50H21 730.6 21.6 477 194 396 162 363 745.69 738.17 785.21 3.24% 1.75% -26.31 -15.09
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 25080 -120 68 1 822 -27 28 24628 24609 24727 451.96 1.75%
GFM20 25110 -90 8 -10 474 -5 89 24700 24640 25015 410.03 1.75%
GFQ20 25210 -50 20 -53 612 -84 149 24771 24670 25298 439.28 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1596.70 -25.00 12567 8337 17074 4193 89 1587.27
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.85 0.17 28 32.81 0.11
USDK20 32.78 0.10 57 32.89 0.04
USDM20 32.82 0.19 89 32.97 0.08
usbu20 32.79 0.17 181 33.21 0.05

April 1, 2020 10| Page
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Remar k : FSS3s Chairman is a TRUE?3®s director.
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