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Contracts Long Short Net YTD
Institution 40060 34283 5777 -14012
Foreign 68552 75809 -7257 132137
Local 129840 128360 1480 -118125
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COM?7 PUBLIC COMPANY LIMITED daily
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Swing Trading

ICHITAN GROUP PUBLIC COMPANY LIMITED
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KCE : KCE24C2010A

KCE ELECTRONICS PUBLIC COMPANY LIMITED dally: tlu-)swu llu" ﬁ"‘u
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Name KCE24C2010A Implied 84.00% E— -
Volatility ying = e
05-0ct-2020  06-Oct-2020  07-Oct-2020  08-Oct-2020  09-Oct-2020
Underlying KCE Delta 60.41% 3375 067 067 0.66 0.66 0.65
33.50 0.65 065 0.64 064 063
Type Call Listing Date 07-Aug-2020 33.25 0.64 063 063 0.62 061
Strike 27.466 Last Trading Date 18-Dec-2020 3300 062 061 061 060 060
3275 0.60 0.60 0.59 0.59 058
Conversion Ratio  11.38304 Expire 23-Dec-2020 3250 0.58 058 057 057 056
Date(Maturi
Date§ ty 3225 0.57 056 0.56 0.55 0.55
32.00 0.55 0.55 0.54 053 053
Moneyness 19.24% ITM outstanding (01- 463,300 3175 0-54 053 052 052 051
Oct-2020) *
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Crude Oil (WTI)

WTI SPOT daily

A" Chart Insight _,

- 45.00

T 140.00
¥ $37.32
- 35.00

30.00
25.00
20.00
15.00

$10.00

- 5.00

'20 w.e. 06 09 15 20 23 28 wm 06 11 14 19 22 27 50. 04 09 12 17 22 25 nn. 06 09 14 17 22 27  an 06 11 14 19 24 27 no. 04 09 14 17 22 25 an 04 |

© 2020 Bisnews AFE (Thailand) Limited www bisnews com

Lo mindudy WTI Wadiassianadsanniiviaansaunisuniesiniiaen

36.50 36 39.50 41.50 g7l 38.50 ApaaNsAdNT 1NUUISUSaNARDUTE 36.50 noaans

5 October 2020 7 | Page



Chart Insight

+INANSIA

ALWAYS A STEP AHEAD

’ Gold Futures
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Contracts Long Short Net YTD
Institution 11632 11283 349 -3143
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Market Summary & Theoretical Price

SET50 Index Futures

series setle  Change ML guel. O o SR et Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -125 791.71 794.44 777.39 0.02% 1.75% 95.33 100.05
S50M20 875.3 0.0 50159 0 0 0 -93 793.65 795.68 783.00 0.38% 1.75% 78.92 81.70
S50N20 856.3 0.0 77 0 0 0 -62 795.47 796.82 788.37 1.04% 1.75% 59.87 60.83
S50U20 794.8 0.0 39907 0 0 0 -1 796.44 796.46 796.32 2.03% 1.75% -1.67 -1.68
S50720 793.9 0.0 165665 0 373073 0 90 793.82 791.85 804.13 3.08% 1.75% -2.53 0.08
S50H21 789.4 0.0 7086 0 13165 0 181 790.55 786.60 811.28 3.24% 1.75% -7.03 -1.15
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESAC R
GFM20 285:?965 0 211 0 542 0 -93 28369 28442 27988 -2400.30 1.75%
GFQ20 2(?59(?2 0 183 0 490 0 -33 28451 28477 28316 529.53 1.75%
GFV20 28360 0 76 0 303 0 29 28536 28513 28655 -175.82 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 -93 1886.64
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -125 31.32 0.23
USDM20 30.93 0.00 -93 31.40 -0.71
USDN20 31.38 0.00 -62 31.48 -0.25
usbu20 31.70 0.00 -1 31.63 0.06
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Remark : FSS's Chairman is a TRUE'’s director.
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