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885 880 910 932
Contracts Long Short Net YTD
Institution 63922 67572 -3650 -19272
Foreign 132759 131040 1719 33662
Local 227391 225460 1931 -14,390
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Name TU24C2006A Implied 46.00% Underlying Bid" AL AR )
Volatility 03-Mar-2020  04-Mar-2020  05-Mar-2020  06-Mar-2020  09-Mar-2020
. 15.20 039 039 039 039 038
Underlying TU Delta 48.39%
15.10 038 038 038 037 037
Type Call Listing Date 06-Jan-2020 15.00 037 036 036 036 035
] . 14.90 035 035 035 035 034
Strike 15.533 Last Trading Date 30-Jun-2020
14.80 034 034 034 033 033
Conversion Ratio  3.72564 Expire 03-Jul-2020 14.70 033 032 032 032 032
Date(Maturity
14.60 031 031 031 031 030
Date)
1450 030 030 030 030 029
Moneyness -4.72% OTM outstanding (02' 101,000 14.40 0.29 0.29 0.29 028 0.28
Mar-2020)

March 3, 2020 6| Page


mailto:dw@fnsyrus.com

+INANSIA

ALWAYS A STEP AHEAD

A~ Chart Insight _,

V%

@' COMMODITY MARKET

Crude Oil (WTI) Shipping

Wti Cushing Fob Cushing Us daily Shipping Index (EOD) dally
| o
||'|1*YI'I |’¢ b ~ 554‘00 f: \\;\7.'. 2:20000
“|-+~! | "l’f‘ll‘m Lo “ i_,..,,.vh]_' : /\ --;ﬁ'{ -\
,ﬂ'h I ITW LM _ ! [ I :B:: y ) A 000
T‘Il \ | g ‘w'h' “1 Mﬂwl }Yl'f- ”|| "n~ ] i _ L \ ” Iy L fﬁ"'\"\‘ 40000
) (e \ 15400 AN '/ Voo
"‘* ' l .'HI'"M " N \ T \ A iy 120000
“ "“r || ‘H * .i M"l Y‘ e \J \V\\ \ o ¢ \,‘\ .
50,00 Vo /7 Y ¢ 80000
iR o n an m [ s o 20 an o ,lioj LIS — n . e 0 ﬂ EN " I___m:
Level 1 Level 2 Level 1 Level 2
Support 46 44.50 Support 500 475
Resistance 49.50 51 Resistance 550 600

szgzadufiauucu 49.50 noaans

ansilusgilsisinuuuadgu 600 an Tusouil

s1Aaduay WTI dushanngiu 44 eeaans enuviananisal dsuidu faflensznasonsfudluseuiifiuuadui 600 am Usafiudlonnade
szyzdudluundui 49.50 eeaans laufiAnesnaiisiuaznduniduuin hiivanassnan Tiihwidnundesih Sideway Tuaheil

$io930N15ND5NENITNASY

March 3, 2020

7 | Page



A" Chart Insight _,

AWSIAMIANSuza U Tusoun sl

w1620 naaans

ARuananaaans fisourasiaiilaafiaisulu
anandnwadlan dwalsamasdisudanuiinaula

ANImALAsIy 240 w9 P2ITIATNBIAN
Ardses Tusounisilududmiuulsu 1620 aoaans
wiigilazdeasunidniios nsufinisdasdalusoud |
wanennin 1575 aoaals snAmasAtsas Tusouns

a

uen

=2

atuziinszazdu GOH20

o wosnila Long dunuii 1595 noaas dosovinlsil

1620 aaaans sinvnanunsainan 1575 noaans

Juit 3 d.a. 2020
nosnu SPDR wngnasrn 3.22 ¢in
awniszsiu 931.01 6du

’ Gold Futures

+INANSIA

ALWAYS A STEP AHEAD

Spot Gold

4 hours:
1,680.00
1,660.00
1,640.00

\ |
™. 1,620.00

ﬂhrl

u
N

- 1.580.00

£1,560.00

©1,540.00

an. 08 11 12 13 14 151617 18 19 22 24 25 26 27 28 fin 03 04
© 2020 Bsnews AFE (Thaiand) Limitad www bisnews com
(T LT UGN
1595 1575 1610 1620
Contracts Long Short Net YTD
Institution 28537 24796 3741 -4932
Foreign 44047 30388 13659 33662
Local 49909 67309 -17400 -14390

March 3, 2020

8 | Page



A~ Chart Insight _

v

B USD Futures

duiduaady 20 3u adlonna@n1s53auaEN

ANVUNATAYNATRUUINANNNTO T DD UAN
sihnTdud gy 20 Su vin TwiavnswosdIuuneg
fsouweinisdouday lasdinuundnii 31.80

UIN/noaans

druuinszazdi USDH20

o Wosn Long dunuiiusiien 31.45 un/noaany
fiosovinAlsi 31.75-31.80 um/moaans ¢a

YranuidaAn 31.40 v w/eoaans

+INANSIA

ALWAYS A STEP AHEAD

Thai Baht Spot Rate

T hl” 5
HTHWT”TTWWWTMW "ot A ™
|

daily

©32.500

$32.000

M
*“‘ /___/”/ 530.500

29,500

19 ap 040810141618222428 wy. 0608121418202226 ss 050911131719232527 '20 060810141620222428 nw. 0610121418202426 is. 0507097\

@ 2020 Bsnews AFE (Thatand) Limited

LSy

31.40

W bisnews com

LU
31.30 31.65 31.75

March 3, 2020

9 | Page



éﬂ Chart Insight _, ‘FINANSIA

ALWAYS A STEP AHEAD

Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50H20 893.3 -1.0 372443 -4017 346733 -15510 24 898.98 898.39 902.08 0.02% 1.75% -4.66 -5.68
S50J20 888.2 -1.8 32 0 94 2 57 899.88 898.48 907.24 0.38% 1.75% -9.76 -11.68
S50K20 889.7 -1.3 6 0 4 0 86 899.46 897.35 910.57 1.04% 1.75% -8.26 -9.76
S50M20 887.3 -1.0 36233 -490 37490 278 118 897.15 894.24 912.39 2.03% 1.75% -10.66 -9.85
S50U20 881.3 -1.2 11474 -700 11845 146 210 891.09 885.92 918.21 3.08% 1.75% -16.66 -9.79
S50U20 880.9 -0.9 3884 259 5168 -4 301 886.93 879.52 925.80 3.24% 1.75% -17.06 -6.03
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 24120 -440 71 -537 801 84 57 23952 23915 24148 167.95 1.75%
GFM20 24150 -480 46 -187 437 105 118 24022 23945 24427 128.09 1.75%
GFQ20 24120 -520 51 -39 229 174 178 24091 23974 24702 29.38 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1613.30 -20.30 26345 -40017 82500 -1418 24 1601.04
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 31.38 -0.15 24 31.48 -0.04
uSDJ20 31.40 -0.11 57 31.57 -0.02
USDK20 31.36 -0.19 86 31.64 -0.06
USDM20 31.34 -0.15 118 31.72 -0.08
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AnmdayauazRaranatdasaunaudaumsdadulanamu

yiwnnanniwd Aiude loss e @wmw) enadudguasniwadas (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 anasamuniinnzdvamanningdnsdeasnsn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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