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Technical Review
e S50U20 : siwilvinshszuzduann Bearish Divergence
e Momentum Trading : TACC,SEAFCO
e Swing Trading : MEGA,INSET
e DW : MINT (Call)
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mm SET50 Index Futures
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Top Most Active
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CPALL

AIRPORTS OF THAILAND PUBLIC COMPANY
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Momentum Trading
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Swing Trading

MEGA LIFESCIENCES PUELIC COMPANY LIMITED
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Support 38
Resistance 41
Stop loss 36.75
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MINT : MINT24C2011A

MINOR INTERNATIONAL PUBLIC COMPANY dai\yr 00 tlu-)swu llu" ﬁ"‘u
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* e isouiisdlunsdounsang Thae
market oper:!n;!wftu "lxiﬂmmq?narke‘lt‘ call Line: @dw24
Name MINT24C2011A |mp|.l.e§ 88.00% Underlying Bid* DW Bid Price(THB) *
Volatility
16-Jul-2020 17-Jul-2020 20-Jul-2020 21-Jul-2020 22-Jul-2020
Underlying MINT Delta 45.27% 19.60 0.52 051 0.50 0.50 0.50
19.50 0.51 0.50 0.50 0.49 0.49
Type Call Listing Date 03-Jul-2020 19.40 0.50 0.50 049 0.48 0.48
Strike 23.760 Last Trading Date  30-Nov-2020 1930 049 049 048 048 047
19.20 0.48 0.48 0.47 0.47 0.46
Conversion Ratio 5.50000 Expire 03-Dec-2020 19.10 047 047 046 046 046
Date(Maturity
19.00 0.47 0.46 0.45 0.45 0.45
Date)
18.90 0.46 0.45 0.45 0.44 0.44
Moneyness -19.19% OTM outstanding (15- 2,807,500 18.80 045 045 044 044 043
Jul-2020)
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Crude Oil (WTI)
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’ Gold Futures
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Spot Gold
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ADAANT Contracts Long Short Net YTD
Institution 16505 15228 1277 -3018
fuii 15 A.a. 2020 Foreign 12331 10300 2031 109540
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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 -49 886.92 888.11 880.65 0.02% 1.75% 2.78 4.84
S50M20 875.3 0.0 50159 0 0 0 -17 888.41 888.83 886.24 0.38% 1.75% -13.63 -13.06
S50N20 888.8 10.2 19 0 401 0 14 889.22 888.88 891.01 1.04% 1.75% -0.18 -0.42
S50U20 884.7 125 133737 -32710 243998 3548 75 888.47 886.64 898.06 2.03% 1.75% -4.28 -3.77
S50220 882.8 12.2 14675 -1454 16783 329 166 883.60 879.56 904.83 3.08% 1.75% -6.18 -0.80
S50H21 878.7 12.0 1645 -545 6361 39 257 879.65 873.39 912.52 3.24% 1.75% -10.28 -0.95
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:?9688 0 211 0 542 0 -17 27200 27212 27133 -1230.85 1.75%
GFQ20 27110 80 62 -122 490 0 43 27278 27246 27446 -168.00 1.75%
GFV20 27170 90 19 -86 516 -202 105 27359 27281 27770 -188.92 1.75%
Gold Online Futures
Series Settle Change Cor:::c:;cts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1768.80 0.00 7623 0 3082 0 -17 1807.71
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -49 31.53 0.21
USDM20 30.93 0.00 -17 31.61 -0.73
USDN20 31.53 -0.03 14 31.69 -0.13
uSbu20 31.54 -0.03 75 31.84 -0.12
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yiwnnanniwd Akwde loss ana @wmw) enadudguasninades (Market Maker) uazdeanlumagyusasinbaywus (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,
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Remark : FSS's Chairman is a TRUE'’s director.
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