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715 700 730 736
Contracts Long Short Net YTD
Institution 88777 79901 8876 -113078
Foreign 179247 186993 -7746 156637
Local 213362 214492 -1130 -43,559
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PTT PUBLIC COMPANY LIMITED daily
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Momentum Trading

SIAM MAKRO PUBLIC COMPANY LIMITED
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STAR PETROLEUM REFINING PUBLIC COMPANY daily
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RATCH : RATC24C2006A

RATCH GROUP PUBLIC COMPANY LIMITED daily (TR LT] uUIGIU
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market open winifu lisiuane market call Line: @dw24
Name RATC24C2006A Implied 38.00% Underlying Bid" AL AR )
Volatility 26-Mar-2020  27-Mar-2020  30-Mar-2020  31-Mar-2020  01-Apr-2020
. 59.50 0.09 0.09 0.08 0.08 0.08
Underlying RATCH Delta 12.81%
59.25 0.08 0.08 0.08 0.08 0.07
Type Call Listing Date 24-Dec-2019 59.00 0.08 0.08 0.07 0.07 0.07
] . 58.75 0.08 0.07 0.07 0.07 0.07
Strike 74.583 Last Trading Date 30-Jun-2020
58.50 0.07 0.07 0.07 0.07 0.06
Conversion Ratio  9.30492 Expire 03-Jul-2020 58.25 0.07 0.07 0.06 0.06 0.06
Date(Maturity
Date) 58.00 0.07 0.06 0.06 0.06 0.06
57.75 0.06 0.06 0.06 0.06 0.06
Moneyness -21.56% OTM outstanding (25' 430,100 57.50 0.06 0.06 0.05 0.05 0.05
Mar-2020)

March 26, 2020 6 | Page


mailto:dw@fnsyrus.com

FINANSIA
g COMMODITY MARKET

Cude 0 ()

év; Chart Insight _,

TVCUSOIL, 1D 24.03 ¥ -0.22 -0.91%) 0:2£.25 H:24.63 L2401 G 2403 — [ICE SUGAR *11 (EOD” da"v
GFDs on W Crude O, 10, TV 16.50]
I - 64.00 16.00!
__..._.-----l I o ‘ M $15.50
R _|"""' ety . i .J i |' 1500

el ' T I . : i w‘ i j
I LU Iy - *]I'f-* .!‘ ' 1450
AT i f I‘T -14.00
|I I "y o "ﬂlhim,m_"l'" LI 1350
| L " o iliﬂ. £13.00

L 40.00 4 v "*‘I i i
. 1y hﬁlm.p ,n'hﬂ"lr "I 1250
F36.00 '1. |“|'Llﬂ‘r“ ' ' ' " ll - 12.00

1 | ) ;
il Wy, | e
I 50 lﬁilm ki |m -11.00
|||,.,-- N T 1050
| 10.00|
20,00 | asd
PR— o : = ‘ o - z ® i ‘ = 9162 Aug0B 142026 Sep 10 16 20 OctO7 111723 NovO0B 1420 Dec09 13 192672007 131723 Feb 101420 Mar 09 1319 25_;{~ |

Level 1 Level 2 Level 1 Level 2
Support 22 20 Support 11.20 10.50
Resistance 28 32 Resistance 12 13
Sideway ilagu 20 1isasy whgsaunisilusi

Tansiudu WTI Ususunindusnidniios lagseundnmndsanunsa TAiea Ussainauseunisas Tussazduinsuniiasdngsounisilusia

dunursudfayil 20 oy vaudunianosudioonsudg sagTanIn Neuwsusanadaun 12/13 wusisioUaus
LB 28 IR EUANLENATNUINAFUAN

March 26, 2020 7 | Page



A" Chart Insight _,

snamasdving lusuuu Bull Flag

tnawmuwnovind lsnesenoanuNUNAURAIRNA
7 s1AmasAIWudduniatlesaunnsenng u 1450
ADAANT

AMnyamatias1y 240 w1l s1AnaIAINAINA
flusuuuy Bull Flag nasanniiiussaiilesduniann
g 1450-1500 moaans mswnslusUuuusenanidu
AsrnsRafudIdusioilor seninevnsasuuilituen
o

atuziinszazdu GOH20

e wWosn Long dunuiiuursu 1600 aoaas fovin
A1 ls7 1670 moaas siawnavunsdivian 1565

AaaaNs

Juii 25 fi.. 2020
nosvu SPDR daviasdn 13.17 siu
aNiseeTy 949.15 6

’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

Spot Gold
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1600 1570 1640 1670
Contracts Long Short Net YTD
Institution 9933 7899 2034 -2818
Foreign 7208 4582 2626 156637
Local 22689 27349 -4660 -43559
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50H20 723.9 27.8 296762 27341 205875 -34453 4 728.56 728.54 728.67 0.02% 1.75% -4.63 -4.66
S50J20 719.0 34.4 97 0 206 23 34 729.46 728.78 733.02 0.38% 1.75% -9.53 -10.46
S50K20 719.6 31.6 31 0 38 0 63 729.42 728.17 736.02 1.04% 1.75% -8.93 -9.82
S50M20 717.5 29.4 169353 47679 180505 47145 95 728.00 726.10 737.95 2.03% 1.75% -11.03 -10.50
S50U20 710.9 29.9 11054 3506 10384 116 187 723.57 719.83 743.16 3.08% 1.75% -17.63 -12.67
S50U20 709.3 29.7 4089 928 5184 117 278 720.26 714.71 749.39 3.24% 1.75% -19.23 -10.96
Gold Futures
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFJ20 25150 -130 15 -57 979 -37 34 24978 24954 25100 172.37 1.75%
GFM20 25210 -140 15 -21 537 -38 95 25051 24986 25391 159.44 1.75%
GFQ20 25300 -50 7 -1 645 -20 155 25122 25016 25678 177.70 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1615.90 21.20 1261 -3852 3512 -2508 4 1602.96
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 32.83 0.02 4 32.73 0.10
uSDJ20 32.80 -0.09 34 32.82 0.07
USDK20 32.77 -0.06 63 32.90 0.04
USDM20 32.80 -0.01 95 32.98 0.07
March 26, 2020 10 | Page
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yiwnnanniwd Aide loss na @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 lasuuiny anasamuniinnzdvamanningdnsdeaonsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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