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Momentum Trading
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JMT NETWORK SERVICES PUBLIC COMPANY
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Swing Trading

MINOR INTERNATIONAL PUBLIC COMPANY
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GULF : GULF24C2009A
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Name GULF24C2009A Implied 81.00% Underlying Bid* DW Bid Price(THB) *
Volatility
02-Sep-2020  03-Sep-2020  08-Sep-2020  09-Sep-2020  10-Sep-2020
Underlying GULF Delta 4.69% 32.75 0.02 0.01 001 001 001
3250 0.01 0.01 0.01 0.01 0.01
Type Call Listing Date 07-May-2020 32.25 001 001 001 001 0.00
Strike 47.459 Last Trading Date 30-Sep-2020 3200 001 001 001 001 000
3175 0.01 0.01 0.01 0.00 0.00
Conversion Ratio  11.67406 Expire 05-Oct-2020 31.50 0.01 001 0.00 0.00 0.00
Date(Maturity
Date) 31.25 001 001 0.00 0.00 0.00
31.00 0.01 0.01 0.00 0.00 0.00
Moneyness -33.10% OTM outstanding (01- 374,700 30.75 001 001 0.00 0.00 0.00
Sep-2020) *
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Crude Oil (WTI)

WTI SPOT daily
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Contracts Long Short Net YTD

Institution 5458 4812 646 -8755

Tui 1 a.e. 2020 Foreign 16495 16663 -168 104843

nowu SPDR wnguasen 0.81 ik Local 18381 18859 -478 -104376

wiaanszeiu 1,250.63 ¢
2 September 2020 8 | Page



éﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen el Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -97 837.79 840.03 826.05 0.02% 1.75% 50.10 53.97
S50M20 875.3 0.0 50159 0 0 0 -65 839.61 841.11 831.74 0.38% 1.75% 33.69 35.74
S50N20 856.3 0.0 77 0 0 0 -34 841.10 841.89 836.99 1.04% 1.75% 14.64 15.20
S50U20 839.9 -2.0 197416 14416 350831 -2625 27 841.49 840.86 844.75 2.03% 1.75% -1.76 -1.59
S50220 837.1 2.4 21606 2013 29780 1361 118 838.04 835.32 852.33 3.08% 1.75% -4.56 -0.94
S50H21 834.2 2.1 2934 1180 7118 63 209 834.48 829.66 859.78 3.24% 1.75% -7.46 -0.28
S50K20
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFM20 285:?965 0 211 0 542 0 -65 29031 29083 28759 -3062.16 1.75%
GFQ20 2(?59(?2 0 183 0 490 0 -5 29115 29119 29094 -134.12 1.75%
GFV20 29500 320 31 11 303 0 57 29201 29156 29440 298.66 1.75%
Gold Online Futures
Series Settle Change Cor:’t::\cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -65 1954.90
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -97 31.00 0.63
USDM20 30.93 0.00 -65 31.08 -0.32
USDN20 31.38 0.00 -34 31.16 0.14
usbu20 31.07 -0.06 27 31.31 -0.17
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yiwnnanniwd Aide loss 1na @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 iz SET50 Future lasuSuny anasamuniinnzdvamanninddhsdedons dau dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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