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s SET50 Index Futures

(SETS50 June 20)
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Momentum Trading -
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TOP : TOP24C2008A

[ THBI G FUBLIC COMPANY LINITED daity | (TR TT] LUIGNU
37.50 36.50 40.50 41.75
’+’IlLl+ 55.00)
.,'+n+. (' , ,
| I i siAgasinaneal: Throw Back nduuivuuisuvusni 37.50
Ty = U 51A10g lufidaniauduan aasiaifilentaiin Technical

Rebound #iugnassianan

|
! T *l,, i fipwnanunseinan 47.50 un
! L\
i‘ + b0 »1d v o
- [ AdUANDIYALNNILAN
" nsdwii 02-658-9915
- i g . - - i L fN15951AN Email: dw@fnsyrus.com
:)I.U ~.“,€-. c 14 " 1 30 34 )6 s o f8 10 12 1 | oA M M 3 s (O8O0 4T X “ M N " e 1 *m’]TNT]ﬂ’]T : %ﬂu[ﬁulﬂuﬂ’]s Vaqj’]zj i . .
market oper;ﬂnﬁwftu "bisﬁmmiarkeﬁtj call Line: @dw24
Name TOP24C2008A Implied 116.00% Underlying Bid* DU Bid Price(THE) *
Vo[at'llity 29-Apr-2020 30-Apr-2020 05-May-2020  07-May-2020 08-May-2020
39.00 0.56 0.56 0.53 0.52 0.51
Underlying TOP Delta 3231%
3875 0.55 0.54 0.52 0.51 0.50
Type Call Listing Date 09-Mar-2020 38.50 0.54 053 051 050 0.49
38.25 0.53 0.52 0.50 0.49 0.48
Strike 65.360 Last Trading Date 31-Aug-2020
38.00 0.52 0.51 0.49 048 047
Conversion Ratio  7.60000 Expire 03-Sep-2020 37.75 0.51 0.50 048 047 046
Date(Maturity 37.50 0.50 0.49 0.47 0.46 0.45
Date)
37.25 0.49 048 0.46 0.45 0.44
Moneyness -41.86% OTM outstanding (28- 64,200 37.00 048 047 045 044 043
Apr-2020) .
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Crude Oil (WTI) Shipping Index
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’ Gold Futures

o q Do . | Spot Gold 4 hours
ANNHUANIIATVIDNALLAIICND Stdeway :. 1,800,004

1,750.00¢

ih‘ﬂ M H
‘!llt m '!ﬂw,. 0]

AMNvmAiAsy 240 wii s nasA1UszADY
dmilonursuusnii 1700 aoaansis vinTisavaedn

‘M.'"%ulm

feadlomanmsiusinaduluiuushu 1730 aoaans ) m T ﬂ'l
' ' = ' o o = E h '.'
usioddlsAs 1seesAesdfilontadiad | ™ J' r‘ "‘—W
vinadina ilesanfidanananoassiAImesds *I'MMW 1,850.00

Uszifiuindusduuy ansundesa Sideway Tunsou
1670-1730 aoaans

1,800.0C

'Hﬂwm’y""“’“"""
f

1,650 .00

II

Auustinszurau GOM20 m. I”"er.'»h' G

e  nosmINuuue Wait and See a 1,450.00
fa_ 18 19 20 21 24 25 26 27 28 3! ws 02 03 04 07 08 09 10 14 15 16 17 18 21 22 23 24 25 28 29 30 |

€ 2000 Bawewn ATT Tzt | e

P

(T LT UG
1700 1670 1720 1730
Contracts Long Short Net YTD
o o Institution 7127 4505 2622 1493
Uil 28 w.e. 2020
~ o Foreign 5779 5896 -117 121855
Aok SPDR Asnsiianag g
Local 15713 18218 -2505 -91573

Tuuiiszeiu 1048.31 ¢

April 29, 2020 8 | Page



év; Chart Insight _, FlNANSIA
B USD Futures
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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
S50J20 845.9 -0.5 26 12 175 -11 0 854.34 854.34 854.34 0.02% 1.75% -8.44 -8.44
S50K20 854.6 10.2 7 0 106 4 29 855.27 854.59 858.83 0.38% 1.75% 0.26 -0.67
S50M20 854.4 8.9 166402 0 233930 0 61 855.35 853.93 862.85 1.04% 1.75% 0.06 -0.95
S50U20 848.4 8.9 12540 4473 13766 153 153 853.34 849.76 872.14 2.03% 1.75% -5.94 -4.94
S50720 846.7 8.6 2308 985 5961 40 244 846.74 841.03 876.73 3.08% 1.75% -7.64 -0.04
S50H21 842.1 8.8 1212 727 1380 28 335 842.66 834.82 883.82 3.24% 1.75% -12.24 -0.56
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 26380 -200 110 98 655 13 0 26353 26353 26353 26.60 1.75%
GFM20 26420 -230 43 6 672 -27 61 26430 26386 26662 -10.48 1.75%
GFQ20 26420 -280 51 50 348 32 121 26506 26419 26965 -86.29 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1710.60 -10.10 11883 1991 14424 1783 61 1715.09
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.45 -0.06 0 32.42 0.03
USDK20 32.48 -0.02 29 32.50 0.06
USDM20 32.44 -0.03 61 32.58 0.02
usbu20 32.45 -0.01 153 32.82 0.03
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AnmdayauazRaanatesaunaudaumsdadulanimu

yiwnnanniwd Aiwde loss ana @wmw) enadudguasninades (Market Maker) uazgpanlumagyusasinbaywus (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 lasuSuiny snasamuniinnzdvamanninddnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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