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CHAROEN POKPHAND FOODS PUBLIC COMPANY daily
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»  Swing Trading
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B.GRIMM POWER PUBLIC COMPANY LIMITED daily
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ESSO : ESS024C2012A

ESSO (THAILAND) PUBLIC COMPANY LIMITED daily tlu-)swu llu" ﬁ"‘u
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Name ESS024C2012A |mp|.l..e§ 85.00% Underlying Bid* DW Bid Price(THB) *
Volatility
18-Aug-2020  19-Aug-2020  20-Aug-2020  21-Aug-2020  24-Aug-2020
Underlying ESSO Delta 37.48% 6.95 028 0.28 0.28 027 027
6.90 027 027 027 027 026
Type Call Listing Date OS'AUQ'ZOZO 6.85 0.26 0.26 0.26 0.26 0.25
Strike 8.940 Last Trading Date 18-Dec-2020 680 0.6 0.6 025 025 025
6.75 025 025 025 024 024
Conversion Ratio 2.67000 Expire 23-Dec-2020 6.70 024 0.24 024 024 0.23
Date(Maturity
6.65 024 0.24 023 023 023
Date)
6.60 023 023 023 022 022
Moneyness -24.50% OTM outstanding (17- 2,522,100 6.55 022 022 022 022 021
Aug-2020)
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Crude Oil (WTI)

WTI SPOT daily
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’ Gold 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 891.8 0.0 71 0 0 0 -82 857.90 859.84 847.74 0.02% 1.75% 30.51 33.86
S50M20 875.3 0.0 50159 0 0 0 -50 859.63 860.81 853.44 0.38% 1.75% 14.10 15.72
S50N20 856.3 0.0 77 0 0 0 -19 860.93 861.38 858.58 1.04% 1.75% -4.95 -4.63
S50U20 855.1 -1.7 147103 -41023 289176 -5937 42 860.97 859.98 866.18 2.03% 1.75% -6.15 -5.87
S50220 852.3 -1.9 12057 -3165 23662 554 133 857.08 853.94 873.55 3.08% 1.75% -8.95 -4.78
S50H21 848.9 -1.8 1067 -787 6606 51 224 853.37 848.09 881.12 3.24% 1.75% -12.35 -4.47
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO R
GFM20 285:?9688 0 211 0 542 0 -50 29430 29471 29218 -3461.36 1.75%
GFQ20 28900 100 200 153 490 0 10 29515 29507 29558 -615.07 1.75%
GFV20 29050 170 132 79 673 135 72 29603 29545 29908 -552.76 1.75%
Gold Online Futures
Series Settle Change Cor:::c:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -50 1988.86
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -82 30.93 0.74
USDM20 30.93 0.00 -50 31.01 -0.21
USDN20 31.38 0.00 -19 31.08 0.25
uSbu20 31.24 0.08 42 31.24 0.11
19 August 2020 9 | Page



év" Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

o Fo o ao o a o > o o ao o A o & o o & & Y 44 4 . od . 3 a o ‘e % % Y o o % < o r

DISCLAIMER: Mgauadudisarilasuisnuanning fiwde lasa s1ia @mow) “ussn deysfidnnglunsnuaduiigniarduuuiugmussundedeyafidotmianndeidanaiideiie uszse sthalsfiauuidnlisusesmnugndeanagndesasuduuesdayadinann deysuszanudiuiidnngeglusonu

o & a a a_ & A 'Y rY v . o a o I cd o a & v o & A o a e & o & & a e W we o a o o e o Py . aw o a 1o oA .
avuftenafinauowulas uily wiasiudaldasaanmlaghidesudalinaudimh visnlidenalezadnzangmiedmulifamu amudenionowannindmuiilnnglunonuaividl amassnldldsudsiuwsasuunuwianamemannindmudaysiidnngudedisla uisnishisiAatedanu
- d4a X o @ a « o Aﬁll e a9 = o = o o A . o a
Fomola g Mifadunnmubhdayaniernuiulunsnuaivitldldlithnsdlaiow damuasnndaysuacldigaoiiiaadasaunsulumsdafulasmu

a o nnniv < 4 r o & o o o o < wAVL.z ¢ o o o ¥ o a L & - . M wa o g a e o o o ea 4 o
vidnasnudvindludayauszanaiuiunngaglunsnuaivil dadliflabhdayauszanaiulunsnuaduitlulss:lond dasen daudas v shaenusamiainsunidemmImswliimmuanianndiu laolildsueygnadumosneniEnssnnussndamibh meamulundimindlanudos daamuais

AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwg Aiwde loss 1na @wmw) enadudguasninades (Market Maker) uazgeanlumaguaasfnfaywus (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,
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Remark : FSS's Chairman is a TRUE'’s director.
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