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Contracts Long Short Net YTD
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Top Most Active
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Momentum Trading
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Swing Trading
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GUNKUL : GUNK24C2012A
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Volatility ying = e
10-Sep-2020  11-Sep-2020  14-Sep-2020  15-Sep-2020  16-Sep-2020
Underlying GUNKUL Delta 63.21% 59.00 078 077 0.77 0.76 0.76
5875 0.76 0.76 0.75 0.75 0.74
Type Call Listing Date 13-Aug-2020 5850 0.75 074 074 073 073
Strike 2.910 Last Trading Date 18-Dec-2020 282> 073 073 072 072 01
58.00 0.72 0.71 0.71 0.70 0.70
Conversion Ratio  1.05000 Expire 23-Dec-2020 5775 070 070 0.69 0.69 0.69
Date(Maturity
Date) 57.50 0.69 069 0.68 067 067
57.25 0.67 067 0.66 0.66 0.66
Moneyness -18.90% OTM outstanding (09- 328,200 57.00 066 066 065 065 064
Sep-2020) *
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Crude Oil (WTI)

WTI SPOT daily
£ 50.00

£ 45.00

DoppbirensoTpa8iTots

PR 37.20
- 35.00

£ 40.00

30.00
25.00
20.00
15.00

©10.00

- 5.00

'2017 21 23 27 29w.a.05 07 11 13151921 2527 £5.03 0509 11 1517 1923 2529nA. 0307 09 13 1517 21232729 am 0507 11 131719212527 ne.03 09 12 |

@© 2020 Bisnews AFE (Thailand) Limited wiww bisnews com

Lo saninsfudiu WTI seuduilsseg Tusou Technical Rebound lasd

37.50 36 39.50 40.50 uudUsanaaauti 39.50 poaans

11 September 2020 7 | Page



A" Chart Insight _,

snamaeAunissiilunsou Descending

Triangles

IR MDA IFTUUSIUYUINNNTSEOUATD DI
ananoaans uazsunmsnanglsu(ECB) fnfinsdam
pantdsuluung

AN NmAiATIAIMIAIATNIDUANTLATNE
Tunsou Descending Triangles iRosarnviunfiAnng
dgaaulusuianndnmss ssrieilanunsasutanizan
soulunsausianale

Aatuziinszazdau GOU20

o

e  WoaseINuue Wait and See

’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

Spot Gold

!i++¢r+"'i//
gt
//

T

L]

_—

daily

+2,100.00
+2,050.00
£2,000.00

1 ,946.51}

1,900.00
1,850.00
1,800.00
1,750.00
o 1,700.00

+1,650.00

'2004 06 09 11 15 17 19 23 25 29 an 03 O7 09 13 15 17 21 23 27 29

an. 05 07 11 13 17 19 21 25 27

ng. 03 07 09 11 13

© 2020 Bisnews AFE (Thaiand) Limited

ww bisnews com

(T LT uUIGIU
1940 1920 1955 1975
Contracts Long Short Net YTD
Institution 5452 7667 -2215 -8495
Juii 10 n.p. 2020 Foreign 14392 13366 1026 106661
nasniu SPDR Aasnnsiianasd Local 16632 15443 1189 -107666
1¥fiszeiu 1,252.96 s
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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 -106 826.08 828.49 813.42 0.02% 1.75% 61.51 65.68
S50M20 875.3 0.0 50159 0 0 0 -74 827.94 829.63 819.11 0.38% 1.75% 45.10 47.41
S50N20 856.3 0.0 77 0 0 0 -43 829.56 830.53 824.42 1.04% 1.75% 26.05 26.74
S50U20 828.8 -2.7 146296 -28338 347169 1332 18 830.14 829.73 832.28 2.03% 1.75% -1.45 -1.34
S50720 825.8 -2.4 19815 -4664 37261 893 109 826.95 824.47 839.97 3.08% 1.75% -4.45 -1.15
S50H21 822.5 -2.6 1523 -1000 8051 223 200 823.47 818.92 847.36 3.24% 1.75% -7.75 -0.97
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 -74 28848 28907 28540 -2879.16 1.75%
GFQ20 2259(?2 0 183 0 490 0 -14 28931 28942 28873 49.37 1.75%
GFV20 29030 190 93 -149 303 0 48 29017 28979 29217 12.66 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 -74 1939.51
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -106 31.03 0.58
USDM20 30.93 0.00 -74 31.11 -0.37
USDN20 31.38 0.00 -43 31.18 0.09
Usbu20 31.29 -0.08 18 31.34 0.00
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yiwnnanniwd Aide loss 1na @wmw) enadudguasninades (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 Iz SET50 Future lasuuiny anasamuniinnzdvamanninddnsdeaonsn dau dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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