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BANGKOK COMMERCIAL ASSET MANAGEMENT daily
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Momentum Trading
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Name WHA24C2007A Implied 100.00% Underlying Bid" AL AR )
Volatility 07-Apr-2020  08-Apr-2020  09-Apr-2020  10-Apr-2020  13-Apr-2020
. 2.40 0.20 0.20 0.20 0.19 0.19
Underlying WHA Delta 18.25%
238 0.20 0.19 0.19 0.19 0.18
Type Call Listing Date 11-Feb-2020 236 0.19 0.19 0.18 0.18 0.17
. . 234 0.18 0.18 0.18 0.17 0.17
Strike 4.530 Last Trading Date  31-Jul-2020
232 0.18 0.17 0.17 0.17 0.16
Conversion Ratio  0.58000 Expire 05-Aug-2020 230 0.17 017 0.16 0.16 0.15
Date(Maturity
Date) 228 0.16 0.16 0.16 0.16 0.15
226 0.16 0.16 0.15 0.15 0.14
Moneyness -48.79% OTM outstanding (06- 420,500 204 015 015 015 014 014
Apr-2020)
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Crude Oil (WTI) Newcastle Coal

TVCUSOR, 1D 26.82 & 40.53 [+2%] 0:26 29 He2) 04 1:26.29 €26, 82 = (Newcastle Coal (EOD)) dally

A~ Chart Insight _,

V%

D3 o0 W1 Crude O, 10, TVC

ll_ ]
emam™ T I - :92.00
. 0. i

B _a="m £90.00
|

[ |
N | $88.00
mEE_ l". 7 86.00)
BT {30 f bt
L | L
L 48.00 - 84.00|

III.‘. ‘8200
I 80.00

- 78.00
[ 36.00 i 76.00

Il“I  32.00 74.00
172.00

LY II- £70.00
IIl_.—.. I Faace 68.00
Iln L20. < 66.00

f

2020 13 20 27 Feb 16 17 b2 Mar 9 16 pi} Apr

19w n. Ao, nl. . n.u. WA W, B ‘20 M. fa. uLy. |
2020 Bevrs AT (Trakend) Lsd T

uTratngvew

Level 1 Level 2 Level 1 Level 2
Support 24 20 Support 62 60
Resistance 30 36 Resistance 65 68

U
Q/ o

NN AIAAD UMY 1du9adsio

Tansiudiu WTI dosiag 8% nasnadleinidounisUszuniiazifndu siAauiu f1dain Low TnsiTusounin 4 U Tavanaananszsu 65
Tufusunsitnunn veilmameiiaduiissnsflusilususdu soundnisn seaasansgsiosiu v Twidumsila Downside Tunsusushassio
galrihmiinfuibeau

April 7, 2020 7 | Page



Chart Insight _, ‘FlNANSlA
’ Gold Futures

o 2 o 4 = o o Spot Gold 4 hours
aMnnanilusinsiatitasriaanzaucnu :
1640 naaa1s DU (175000
UnasnundvuiazauvasdidsoLilosiiiu | 170000
aunsndlasndy vuanunsalmsunsszuinvadain h " " m‘
19 | i iy |
} ' M“”.h l'm ;I N ‘ e* P
AMwyamaiiasiy 240 w1 s1A Mol £ U il
iﬂthH Y “‘ ' 1 f mH i “Tﬂr 'ﬂ

neauwIsinu 1640 noaalsdunn Wisauni1siluen I

‘l r ' 160000
soifladludianandnanuiiaianisally Tasseundnsl e ™ ‘” .‘I‘ '

' ‘T'”WJ

Whwnneiuuwsu 1700 aeaans j' 155000

usiszprduonafitomonelating Meuusunsn i

1640 aoaans .‘ |‘|M l‘l'. 1,600.00

Anuziinszardau GOM20 1,450.00

e Wasn Long funuiiuuisu 1600 naaas wuile :
! aw. 15 18 19 20 21 22 25 26 27 28 #ia. 03 04 05 06 07 10 11 12 13 14 17 18 19 20 21 24 25 26 27 28 31 wun.02 03 04 07 08

© 2020 Bsnews AFE (Thaiand) Limited Wiew bisnews Com

vinAn s (A vinned 1640 aoaans)

(T LT UGN
1640 1620 1670 1690
Contracts Long Short Net YTD
. Institution 10250 12027 -1777 1258
Ui 6 w.a. 2020
y . . Foreign 6366 6614 -248 145939
naani SPDR fanasd 12.29 ¢iu g
Local 28452 26427 2025 79775

Fuuiszeiu 984.26 s

April 7, 2020 8 | Page



A" Chart Insight _,

+INANSIA

ALWAYS A STEP AHEAD

B USD Futures

_ S (o o _ai Thal Baht Spot Rate dall
NANNANSIOUAVNAIRUUINBZADEIND R "
AzANAAY - 350
] o Q o m - 33000

MWYNVATLAYIARUUIYM AAYNINITSDUAN |I|'HH" :

, : - B50

YA RUITgTouMaTEaRsNAraNAAY BaINNTILAR J |/
| o - 32000
Bearish Divergence Tu RSI fivsasuuisitu 33.00 W*ﬂ H‘} e 50
v m/aeaans mpfiuwdsuii 33.70 um/aoaans Wu L|++hl++||.+u++r/'/’ ; | o

.y yE E

FEHUUIA iy - r |
ﬁTTmTT i Tﬁf”TTﬁﬁﬁﬁﬁ\ﬁ!&ﬂme% ﬂﬂhdﬂfﬁfﬂt/ 30500
L t‘* w 0
- 29500
-100.0000

Anusinszazdu USDM20 A e

o WosmINuue Wait and See - s000
0

19 12172025 0409 14172225 w206 1114192227 50,05 1013182325 20 07 1015202328 rn06 11 141924 .05 1013 182326 ws. 07 1013 16]
© 2020 Bsnews AFE ( Thaknd) Limiad win bisnews com

uusy (17T g}V
33.70 32.50 33.00 33.10
April 7, 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 Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50J20 763.0 4.5 47 -78 296 8 22 767.47 767.01 769.90 0.02% 1.75% -3.67 -4.47
S50K20 761.1 4.6 18 0 35 1 51 768.14 767.07 773.76 0.38% 1.75% -5.57 -7.04
S50M20 761.7 3.9 207737 0 263478 0 83 767.91 766.16 777.06 1.04% 1.75% -4.97 -6.21
S50U20 755.4 3.7 12256 -2434 13678 -264 175 765.64 761.96 784.94 2.03% 1.75% -11.27 -10.24
S50720 754.5 4.5 2725 -481 5999 16 266 759.24 753.65 788.57 3.08% 1.75% -12.17 -4.74
S50H21 749.3 3.9 607 -351 597 11 357 755.50 748.00 794.86 3.24% 1.75% -17.37 -6.20
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 25290 380 180 -99 830 -14 22 25899 25883 25980 -608.52 1.75%
GFM20 25270 340 106 21 708 120 83 25974 25915 26283 -704.19 1.75%
GFQ20 25350 350 36 -48 263 -3 143 26049 25947 26581 -698.61 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1607.90 29.40 15255 -8691 24804 -2957 83 1667.93
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDJ20 32.95 -0.05 22 32.82 0.19
USDK20 32.94 -0.03 51 32.90 0.18
USDM20 32.99 -0.01 83 32.98 0.23
usbu20 32.98 0.00 175 33.22 0.22
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yiwnnanniwg Aiwde lots 1na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyuaasfnbaywus (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,
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Remark : FSS's Chairman is a TRUE'’s director.
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