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CHART INSIGHT BY FINANSIA SYRUS

ALWAYS A STEP AHEAD
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Chart Insight by FSS 26 May 2020
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(SET50 June 20)

| /

60 mins
1910.00

- 900.00

 890.00

| ss0.00
576,20
870.00
860.00
850.00
840.00
830.00
820.00
810.00

$800.00

we. 20 21 22 23 24 27 28 29 30 wa. 07 08 11

12 13 14 15 18 19 20 21 22 25 26 27 |

© 2020 Bsnews AFE (Thaiand) Limted

LULUISU

872 868
Contracts Long
Institution 25216
Foreign 35219
Local 56779

([1T%T g} 18
880 885
Short Net YTD
22380 2836 -10605
30288 4931 109627
64546 7767 -99,022

+INANSIA

ALWAYS A STEP AHEAD

filanalsiiunsazassiriiuusiu 880-

885 anm

25 w.A. 63 dnawmuswwns Long  awnd
4,931 &eyan

@1 Basis was S50M20 agjfiszéiu -1.86 am

AT 60 it saiidusdunntlea Gap
877 am [Wunsunies Sideway Up Tunsouwes
Uptrend Channel uUszifiusailiilomadosazas

fasdnass Wath Tndusnauunsiu 880-885 an

nagns SSO0M20

« Wasn Short dunui 872 30 sinuevuii 877
Tuud
o WasmInuuz Wait and See

26 May 2020

2 | Page



év; Chart Insight _, ] ‘F!\lw\lyénNsﬁlA
H Top Most Active

AMATA CPF

AMATA CORPORATION PUBLIC COMPANY LIMITED daily CHAROEN POKPHAND FOODS PUBLIC COMPANY daily
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Swing Trading
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HMPRO : HMPR24C2008A

HOME PRODUCT CENTER PUBLIC COMPANY daily
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Name HMPR24C2008A |mp|.l..e§ 100.00% Underlying Bid* DW Bid Price(THB) *
Volatility
26-May-2020  27-May-2020  28-May-2020  29-May-2020  01-Jun-2020
Underlying HMPRO Delta 64.77% 14.90 0.63 0.63 0.63 0.63 0.62
14.80 0.62 0.62 0.62 0.61 0.61
Type Call Listing Date 07-Apr-2020 1470 0.61 061 0.61 0.60 0.59
Strike 13.662 Last Trading Date 31-Aug-2020 1460 0.0 0.0 09 09 0.8
1450 0.59 058 058 058 0.57
Conversion Ratio 5.64685 Expire O3-Sep—2020 14.40 0.58 0.57 057 057 0.56
Date(Maturity
1430 056 056 056 056 055
Date)
14.20 055 055 055 055 0.54
Moneyness 6.13% ITM outstanding (24- 99,900 1410 054 054 054 0.53 053
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Crude Oil (WTI)
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Contracts Long Short Net YTD
Fun 25 w.a. 2020 Institution 3720 3190 530 -4336
nasnu SPDR Asn1sfionasm Foreign 3145 3118 27 109627
1¥isesiu 1,116.71 6iu Local 0871 10428 -557 -99022
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USD Futures
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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
S50K20 877.1 14.6 41 15 120 9 2 878.14 878.10 878.40 0.02% 1.75% -0.96 -1.04
S50M20 876.2 14.7 106369 0 235472 -3744 34 879.18 878.36 883.47 0.38% 1.75% -1.86 -2.98
S50N20 872.3 14.9 6 0 406 0 65 879.17 877.61 887.38 1.04% 1.75% -5.76 -6.87
S50U20 870.2 14.5 8575 -2480 19272 -1122 126 877.21 874.18 893.12 2.03% 1.75% -7.86 -7.01
S50720 869.0 14.8 1362 -1531 5938 67 217 871.12 865.90 898.52 3.08% 1.75% -9.06 -2.12
S50H21 863.9 15.0 861 51 2486 -132 308 867.02 859.61 905.92 3.24% 1.75% -14.16 -3.12
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
GFM20 26280 -60 15 -3 542 0 34 26303 26279 26431 -23.06 1.75%
GFQ20 26380 -30 1 0 681 -8 94 26379 26311 26734 1.40 1.75%
GFV20 26500 -40 11 9 301 1 156 26457 26344 27046 43.34 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1734.50 -3.80 6022 -5008 13150 -2029 34 1734.75
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 32.00 0.14 2 31.90 0.10
USDM20 31.97 0.07 34 31.99 0.07
USDN20 31.96 0.09 65 32.06 0.06
usbu20 31.96 0.05 126 32.22 0.06
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aide loss na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinbaywus (Derivative Warrants) Uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,

PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA Wz SET50 Future lasuuiny anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
) a o oa & o a. a o o . o a
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Remark : FSS's Chairman is a TRUE'’s director.
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