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Support 44.50
Resistance 46.50/47.50
Stop loss 43.25
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Swing Trading

PTT GLOBAL CHEMICAL PUBLIC COMPANY
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Support 46
Resistance 47.50/48.50
Stop loss 44,75

dunsinszazdin (BUY)
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VGI : VGI24C2012A
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Name VGI24C2012A Implied 88.00% E— -
Volatility ying = e
03-Sep-2020  08-Sep-2020  09-Sep-2020  10-Sep-2020  11-Sep-2020
Underlying VGl Delta 41.88% 7.25 037 0.36 036 035 035
7.20 036 035 035 034 034
Type Call Listing Date 28-Aug-2020 715 036 034 034 034 033
Strike 8.720 Last Trading Date 18-Dec-2020 710 033 033 033 033 032
7.05 034 032 032 032 032
Conversion Ratio  2.35000 Expire 23-Dec-2020 700 033 031 031 031 031
Date(Maturity
Date) 6.95 032 031 030 030 030
6.90 031 030 030 029 029
Moneyness -19.15% OTM outstanding (02- 872,500 685 030 029 029 028 028
Sep-2020) *
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Crude Oil (WTI)

WTI SPOT daily
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o o o Spot Gold 4 hours
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. . WTTT T T il
nartnam 1930 aeans 1940 1920 1957 1975
Contracts Long Short Net YTD
Institution 5682 5906 -224 -8979
Jui 2 n.p. 2020 Foreign 19603 21945 -2342 112338
naanu SPDR w1unasrn 0.49 sin Local 22387 10821 2566 -106406
widaviszeiu 1,250.04 ¢
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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 -98 843.62 845.90 831.68 0.02% 1.75% 44.20 48.14
S50M20 875.3 0.0 50159 0 0 0 -66 845.46 846.99 837.41 0.38% 1.75% 27.79 29.89
S50N20 856.3 0.0 77 0 0 0 -35 846.98 847.80 842.72 1.04% 1.75% 8.74 9.32
S50U20 845.7 5.8 167453 -29963 342939 -7892 26 847.39 846.79 850.56 2.03% 1.75% -1.86 -1.69
S50720 843.0 5.9 20093 -1513 31979 2199 117 843.95 841.23 858.21 3.08% 1.75% -4.56 -0.95
S50H21 840.2 6.0 1659 -1275 7274 156 208 840.36 835.53 865.72 3.24% 1.75% -7.36 -0.16
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:?965 0 211 0 542 0 -66 28897 28950 28622 -2928.49 1.75%
GFQ20 2(?59(?2 0 183 0 490 0 -6 28981 28985 28956 -0.08 1.75%
GFV20 29310 -190 351 320 303 0 56 29067 29022 29300 243.10 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 -66 1942.84
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -98 31.05 0.58
USDM20 30.93 0.00 -66 31.13 -0.37
USDN20 31.38 0.00 -35 31.20 0.09
usbu20 31.21 0.14 26 31.36 -0.08
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Remark : FSS's Chairman is a TRUE'’s director.
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