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mm SET50 Index Futures
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Contracts Long Short Net YTD
Institution 50470 51699 -1229 -5762
Foreign 156028 160141 -4113 75799
Local 129413 124071 5342 -70,037
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H Top Most Active

TIPCO ASPHALT PUBLIC COMPANY LIMITED dally AIRPORTS OF THAILAND PUBLIC COMPANY daily
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Momentum Trading
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KCE ELECTRONICS PUBLIC COMPANY LIMITED dally-: 1500 Su pport 30
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TASCO : TASC24C2011A
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Email: dw@fnsyrus.com
Line: @dw24

Name TASC24C2011A Implied 70.00%

Volatili ty Underlying Bid* DW Bid Price(THB) *
25-Sep-2020  28-Sep-2020  29-Sep-2020  30-Sep-2020  01-Oct-2020
Underlying TASCO Delta 5.57% 16.50 0.02 0.02 0.02 0.02 0.02
16.40 0.02 0.02 0.02 0.02 0.02
Type Call Listing Date 15-Jun-2020 16.30 002 002 002 0.02 0.02
Strike 27.081 Last Trading Date  30-Nov-2020 1620 002 002 002 002 002
16.10 0.02 0.02 0.02 0.02 0.02
Conversion Ratio 5.08828 Expire 03-Dec-2020 16.00 0.02 002 0.02 0.02 0.01
Date(Maturity
Date) 15.90 0.02 0.02 0.02 0.01 0.01
15.80 0.02 0.01 0.01 0.01 0.01
Moneyness -40.55% OTM outstanding (24- 530,800 1570 002 00t 0ot 0ot 0ot
Sep-2020) *
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Crude Oil (WTI)

WTI SPOT daily

A" Chart Insight _,

'2007 11 131519212527 #0.03050911151719232529na. 03070913 151721232729 an 0507111317 19212527 ~np.03 0709 11 1517 21 23 25 27 |

@© 2020 Bisnews AFE (Thailand) Limited www bisnews.com

Lo siaisiudu WTI adusndumilo 40 poaand ednasa uosnnsilush

39.50 38 41.50 42.50 wasTAnsudusad lomavzasshasiiuuldu 41.50 aaaans

25 September 2020 7 | Page



Chart Insight

’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

. g o 2 Spot Gold 4 hours
Alonailusszuzan
!
{ h '“‘M_i - 2,050.00
1A MDA IFSULT IR U LATAUTINU I|| gy !
ol a o S ik k
edaviviguAumaluanss L || h"*l ,,' ; 200000
- - !l- reapl” N | .+ n t 1
Awmamaiasiamasd Tusy 240 uni ﬂ / + I M L, ,
. | ’ HI || w % Ty i . ii‘ il Ty N 1,950.00
TAmasFINAUNNEUIilaseeU 1865 naaaty fnsau h Hl‘ | |‘ W, i ‘I‘W" o\ !
294 Technical Rebound @hunanndeysyunau Bullish IM“'“ | 9000
Divergence Maumasinuusnii 1880 maaans \'Mu 1.867.22
- 1,850.00
~100.0000
i . > ©50.0000
Anuinssardn GOZ20
e wosmiwuuzsoilla Long 1 1865 aeaas .0
' an 04050607 08 11 12 13 14 15 18 19 20 21 22 25 26 27 28 29 an. 02 03 04 05 08 09 10 11 12 15 16 17 18 19 22 23 24 25 26|
v ° =] o o © 2020 Bisnews AFE (Thaiknd) Limited ‘worw bisnews com
Nuihuangudtlsi 1880 aoaand daulavu '
Aseiivan 1850 moaans’ ‘Y tHiaau
1860 1850 1880 1890
Contracts Long Short Net YTD
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o ben mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -120 782.73 785.32 769.15 0.02% 1.75% 104.55 109.03
S50M20 875.3 0.0 50159 0 0 0 -88 784.61 786.51 774.65 0.38% 1.75% 88.14 90.74
S50N20 856.3 0.0 77 0 0 0 -57 786.34 787.57 779.88 1.04% 1.75% 69.09 69.96
S50U20 785.3 0.0 201969 0 307800 0 4 787.19 787.10 787.64 2.03% 1.75% -1.91 -1.89
S50720 783.8 0.0 123597 0 140537 0 95 784.48 782.44 795.24 3.08% 1.75% -3.41 -0.68
S50H21 780.2 0.0 7021 0 10768 0 186 781.23 777.22 802.29 3.24% 1.75% -7.01 -1.03
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 -88 27806 27873 27452 -1836.90 1.75%
GFQ20 2259(?2 0 183 0 490 0 -28 27886 27907 27774 1094.59 1.75%
GFV20 27820 0 39 0 303 0 34 27969 27943 28106 -149.07 1.75%
Gold Online Futures
Series Settle Change Cor:’t:al\cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -88 1856.46
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -120 31.21 0.36
USDM20 30.93 0.00 -88 31.29 -0.59
USDN20 31.38 0.00 -57 31.37 -0.13
usbu20 31.62 0.00 4 31.52 0.11
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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 lasuSuiny snasamuniinnzdvamanningdnsdeaonsn dau dnasmu
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Remark : FSS's Chairman is a TRUE's director.
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