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Contracts Long Short Net YTD
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H Top Most Active
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Swing Trading

GULF ENERGY DEVELOPMENT PUBLIC COMPANY

ll'r'} h i
|r"’ 'I lﬁ* I.+T*I+!

t it !
I, P ml
fl'hl il ) of Idlﬂ"“'.

bl ‘
gt i
“ *l l'll |hi“"hl++|q“H ‘Pm 'fﬂw{.l

d n
I

|'t' *1t

d

'Iﬂﬂ“ﬂqh
fh

ally
144.00
+42.00
idG,DG
$38.00
%35,00

134.00

,,Lm

‘HI

|»

i

130.00
128.00
26.00
124.00

12200

'19 04 08 14 20 26 s~ 09 16 20

'2008 142024 nw 07 1420 dn 06 12 18 24 w0 08 14 20 24 ws 12 18 22 1nv. 08 12 18 24 nn 08 14 20 24 an 07 14 20 |

€ 2020 Banews AFE (Thakand] Limked

e e oo

PRIMA MARINE PUBLIC COMPANY LIMITED

***lr**+.

"
*L.. !#L+

**"*rly‘l'*

o
tm+-+*+ TN L |

+l+L¢L*
i?r*'* +'+"+'I,

daily

1

10.00)
< 9.00
fs.70)
8.00
7.00
6.00
5.00

4.00

\\, / ;: '.‘ \
= -

'100.0000

- 50.0000

0

'20 10 14 16 20 22 24 28 wn 08 12 14 18 20 22 26 28 nu. 04 08 10 12 16 18 22 24 26 nn 03 08 10 14 16 20 22 24 30 an. 05 07 11 14 18 20 24 26-\

© 2020 Biews AFE (Thabnd] Limked

i B com

+INANSIA

ALWAYS A STEP AHEAD

4

Support 31.50
Resistance 32/33
Stop loss 30.75
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Name SCC24C2012A |mp|.l.e§ 84.00% Underlying Bid* DW Bid Price(THB) *
Volatility
25-Aug-2020 26-Aug-2020 27-Aug-2020 28-Aug-2020 31-Aug-2020
Underlying SCC Delta 57.91% 365.00 0.51 051 0.50 0.50 049
364.00 0.50 0.50 0.49 0.49 0.48
Type Call Listing Date 07-Aug-2020 363.00 0.49 049 048 048 047
Strike 408.650 Last Trading Date 18-Dec-2020 36200 048 048 047 047 046
361.00 047 047 0.46 0.46 045
Conversion Ratio 38.60000 Expire 23-Dec-2020 360.00 046 0.46 046 045 0.44
Date(Maturity
359.00 0.45 045 0.45 044 043
Date)
358.00 045 044 0.44 043 0.42
Moneyness -11.66% OTM outstanding (23- 199,700 33700 044 043 043 043 041
Aua-2020 *
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Crude Oil (WTI)

WTI SPOT daily
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Contracts Long Short Net YTD

Institution 7213 8701 -1488 -6584

Foreign 30264 24628 5636 101276

Local 27926 32074 -4148 -95688
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML guel O o SR el Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -89 848.69 850.77 837.78 0.02% 1.75% 39.47 43.07
S50M20 875.3 0.0 50159 0 0 0 -57 850.47 851.80 843.48 0.38% 1.75% 23.06 24.88
S50N20 856.3 0.0 77 0 0 0 -26 851.86 852.47 848.67 1.04% 1.75% 4.01 4.44
S50U20 849.3 0.0 165940 0 310961 0 35 852.06 851.24 856.35 2.03% 1.75% -2.99 -2.76
S50220 846.4 0.0 18734 0 26727 0 126 848.38 845.43 863.82 3.08% 1.75% -5.89 -1.98
S50H21 843.1 0.0 1992 0 7476 0 217 844.74 839.67 871.34 3.24% 1.75% -9.19 -1.64
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 -57 28851 28896 28614 -2881.87 1.75%
GFQ20 29150 0 33 0 490 0 3 28934 28932 28946 216.07 1.75%
GFV20 29180 0 10 0 559 0 65 29020 28968 29290 160.07 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 -57 1928.94
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -89 31.24 0.40
USDM20 30.93 0.00 -57 31.32 -0.54
USDN20 31.38 0.00 -26 31.40 -0.08
uSbu20 31.45 0.00 35 31.55 -0.02
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Remark : FSS's Chairman is a TRUE’s director.
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