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Technical Review
e S50U20 : msilushsauithduunsnuseneasauiiusinas 893-895 3
e Momentum Trading : DELTA,GLOBAL
e Swing Trading : AU,BEM
e DW: CPN (Call)
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mm SET50 Index Futures

(SET50 September 20) 60 minsr
lil. $970.00
L
I} “T!"J«I 960.00
| £950.00
"t LH I' 2940 00
ﬁﬂ"T ‘1]' ) [
#F $930.00
I{I 2920_00
I | ' 91000
# o Ml 0 e |
! ird HM +h IT nh“ Tlt *LHTH_ 900,00
+ i j
'Jf | - I iiﬂ.ﬂ*.l*f # ' £890.00
E354.50)
+. “ -880.00
Esm_oo
2860.00
:2850.00
2340_00
o 02 04 05 08 09 10 11 12 15 16 17 18 1o 22 25 24 2 26 29 30 nn A
882 875 893 895
Contracts Long Short Net YTD
Institution 28660 28222 438 1246
Foreign 53266 55224 -1958 97516
Local 85879 84359 1520 -98,762

+INANSIA

ALWAYS A STEP AHEAD

asilucsaut duuausanadauii

u31naL 893-895 anm

1 n.A. 63 Wnawusinesné Short gns 1,958
GRIGRT

@1 Basis was S50U20 agjfiszéiu -7.80 3

Tuaws 60 unit dafiunisdlunsouvos
Uptrend Channel eashilmsiiushvosdoild
Tomawzaadifinulsiu 893-895 an Aouastosr

adulunmsazanAdidnmas

nauns S50U20

« wasnesaWla Short 7 893 3 Muthwany
virrin 15l 885 e daznavunstivzg 900 3

2 July 2020

2 | Page



A~ Chart Insight _,

V%

Top Most Active
mm

+INANSIA

ALWAYS A STEP AHEAD

e PrTEP

BANGKOK COMMERCIAL ASSET MANAGEMENT

i
*!h|*-**+Lﬁ*l*~

o
'l*l i’

|h.“4.

4.*'

daily

- 30.00)
- 28.00)

—Lii*.ﬁl +ii+i+_

+4+++“++Hl+l-+ %9
- 22.00|
- 20.00|

-18.00

- 16.00

20 11 13 17 19 23 256 27 wu 03 08 10 14 16 20 22 24 28 we 08 12 14 18 20 22 26 28 2w 04 08 10 12 16 18 22 24 26 nn

PTT EXPLORATION AND PRODUCTION dally
11500

—fno.oo
-fwos.oo
100,00
Fo5 501
5000
— 85.00|

¢ 80.00

f
t Ii"t |

I+ I 70.00
I i" lL 85.00

*

ity
+* |

- 5500

50.00

'20 12 16 18 20 24 26 30 wu 03 08 10 14 16 20 22 24 28 wa 08 12 14 18 20 22 26 28 av. 04 08 10 12 16 18 22 24 26 ne |
2020 Be d) Lmted

8 2020 Benews AFE (Thand)] Linted

T bare

Level 1 Level 2
Support 24.60 24.30
Resistance 25.75 26.50

BAM : shalushguniw Downtrend Line w2952UNSWASNDUNT A6

sihgdsounsilusidunadauunisinu 26.50 umdnAs

===

Level 1 Level 2
Support 93.75 91.50
Resistance 97 99

PTTEP : seWushdundsanniitasasuszunisusay Uptrend Line

AadryegIaaluendu mesand lonatzaasfinuldu 97 un

2 July 2020

3| Page



Q'" Chart Insight _, 4 ] ‘F"VV\IANSIA
Momentum Trading
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»  Swing Trading
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DW

CPN : CPN24C2007A

CENTRAL PATTANA PUBLIC COMPANY LIMITED daily — tlu-)sa’u llu" ﬁ’1u
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Name CPN24C2007A |mp|.l.e§ 90.00% Underlying Bid* DW Bid Price(THB) *
Volatility
02-Jul-2020 03-Jul-2020 07-Jul-2020 08-Jul-2020 09-Jul-2020
Underlying CPN Delta 6.41% 51.00 0.06 0.05 0.04 0.03 0.03
50.75 0.06 0.05 0.04 0.03 0.03
Type Call Listing Date 06-Jan-2020 50.50 0.05 0.05 0.03 0.03 0.03
Strike 76.017 Last Trading Date  31-Jul-2020 202 005 005 003 003 002
50.00 0.05 0.04 0.03 0.03 0.02
Conversion Ratio 6.61463 Expire OS-AUg'ZOZO 49.75 0.05 0.04 0.03 0.02 0.02
Date(Maturity
49.50 0.04 0.04 0.03 0.02 0.02
Date)
49.25 0.04 0.04 0.02 0.02 0.02
Moneyness -34.23% OTM outstanding (01- 4,129,600 49.00 0.04 0.04 0.02 002 002
Jul-2020)
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Crude Oil (WTI)
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WTI SPOT daily

' 155.00
- 50.00

- l 1 45.00

+*i*++l ++m"*'$*"+' E
o W=
' *!+*i+T+* i.llyik

l‘*""“’ll ;25.00
* ]

+ 20.00
l+. I 15.00
I

'20 10 12 16 18 20 24 26 30 wn. 03 07 09 14 16 20 22 24 28 wa 05 07 11 13 15 19 21 25 27 1w 03 05 09 11 15 17 19 23 25 29 nn. 03 |
© 2020 Bisn

ews AFE (Thailand) Limited ~— www bisnews com

Lo saudu  WTI @daueiiaadslasidunisnoosludiluidanig

37.50 36 40.50 41.50 Sideway Up fuudunanii 41.50 aoaans

-T*

L

f

-10.00

- 5.00

2 July 2020 7 | Page



%ﬂ Chart Insight _, ‘F"W\IANSIA
’ Gold Futures

Spot Gold 4 hours
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vam 1758 aoaans BUISY UGN
1765 1758 1778 1788
Contracts Long Short Net YTD
Institution 7499 8090 -591 -4789
Jui 1 a.m. 2020 Foreign 8356 3867 4489 97516

noayu SPDR davasdn 3.21 éu

Local 12222 16120 -3898 98762
Juaiszeiu 1,182.11 ¢
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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 -35 890.82 891.68 886.33 0.02% 1.75% -0.54 0.94
S50M20 875.3 0.0 50159 0 0 0 -3 892.20 892.27 891.81 0.38% 1.75% -16.95 -16.85
S50N20 890.3 7.3 23 0 379 0 28 892.79 892.10 896.38 1.04% 1.75% -2.00 -2.49
S50U20 884.5 7.9 151001 14435 244434 9364 89 891.69 889.52 903.11 2.03% 1.75% -7.80 -7.19
S50220 882.3 7.9 14407 -575 14093 36 180 886.45 882.05 909.55 3.08% 1.75% -10.00 -4.15
S50H21 878.6 7.8 1666 -407 5418 61 271 882.43 875.80 917.21 3.24% 1.75% -13.70 -3.83
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
eres Sas IEnED Contracts  Change el Change Delivery Theoretical Lower Upper Discount HESACO LR
GFM20 285:?965 0 211 0 542 0 -3 26084 26086 26072 -114.91 1.75%
GFQ20 26310 280 63 -38 490 0 57 26159 26118 26373 151.21 1.75%
GFV20 26370 270 52 10 446 -12 119 26236 26151 26683 133.66 1.75%
Gold Online Futures
Series Settle Change Cor:::c:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOU20 1768.80 0.00 7623 0 3082 0 -3 1769.43
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -35 30.93 0.85
USDM20 30.93 0.00 -3 31.01 -0.09
USDN20 30.95 0.03 28 31.08 -0.06
uSbu20 30.95 0.02 89 31.23 -0.06
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yiwnnanniwg 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 Wz SET50 Future lasuSuiny snasamuniinnzdvamanninddhsdedons dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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