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Momentum Trading

AMATA CORPORATION PUBLIC COMPANY LIMITED 4 hours
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Swing Trading

STAR PETROLEUM REFINING PUBLIC COMPANY daily
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CK POWER PUBLIC COMPANY LIMITED daily
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KKP : KKP24C2003A
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Name KKP24C2003A Implied 45.00% Underlying Bid" AL AR )
Volatility 04-Mar-2020  05-Mar-2020  06-Mar-2020  09-Mar-2020  10-Mar-2020
. 62.75 001 0.01 001 0.00 0.00
Underlying KKP Delta 2.03%
62.50 001 0.01 001 0.00 0.00
Type Call Listing Date 23-Sep-2019 62.25 001 001 001 0.00 0.00
] . 62.00 001 0.01 001 0.00 0.00
Strike 80.000 Last Trading Date 31-Mar-2020
61.75 001 0.01 0.00 0.00 0.00
Conversion Ratio  8.50000 Expire 03-Apr-2020 61.50 0.01 0.01 0.00 0.00 0.00
Date(Maturity
61.25 001 0.00 0.00 0.00 0.00
Date)
61.00 0.00 0.00 0.00 0.00 0.00
Moneyness -22.81% OTM outstanding (03' 0 60.75 0.00 0.00 0.00 0.00 0.00
Mar-2020)
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Crude Oil (WTI) Shipping

Wi Cushing Fob Cushing Us daily_ Shipping Index (EOD) daily
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Market Summary & Theoretical Price

SET50 Index Futures

series et Change ML guel O o SR el o AP
Theoretical Lower Upper
S50H20 924.3 31.0 294739 -77704 333877 -12856 23 929.26 928.68 932.33 0.02% 1.75% -3.95 -4.96
S50J20 919.9 31.7 60 0 92 -2 56 930.20 928.78 937.68 0.38% 1.75% -8.35 -10.30
S50K20 920.5 30.8 9 0 4 0 85 929.78 927.62 941.13 1.04% 1.75% -7.75 -9.28
S50M20 917.9 30.6 30902 -5331 38257 767 117 927.42 924.44 943.04 2.03% 1.75% -10.35 -9.52
S50U20 911.9 30.6 6216 -5258 12479 634 209 921.18 915.87 949.09 3.08% 1.75% -16.35 -9.28
S50U20 911.0 30.1 2607 -1277 5163 -5 300 916.88 909.25 956.94 3.24% 1.75% -17.25 -5.88

Gold Futures

Series Settle  Change Cor:ltcr,;cts Ch\;?ﬂnlge ol Ch:r:ge I)D:l)':::g/ Theoretical The:::vt:al Upper PI;?:::::Tt/ Risk Free Rate
GFJ20 24000 -120 424 353 1103 302 56 24529 24492 24726 -529.30 1.75%
GFM20 24070 -80 102 56 485 48 117 24601 24522 25013 -530.85 1.75%
GFQ20 24170 50 91 40 356 127 177 24671 24553 25294 -501.23 1.75%

Gold Online Futures

Series Settle Change COI\IIt:;CtS Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1599.30 -14.00 53266 26921 90154 7654 23 1643.32
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 31.52 0.14 23 31.41 0.17
uSDJ20 31.52 0.12 56 31.49 0.17
USDK20 31.50 0.14 85 31.57 0.15
USDM20 31.49 0.15 117 31.65 0.14
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yiwnnanniwd Aiwde loss ana @wmw) enadudguasninades (Market Maker) uazdpanlumagyusasinbaywus (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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