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Name DTAC24C2007A Implied 88.00% Underlying Bid* DWW Bld Price(THE) *
Volatility 07-May-2020  08-May-2020  11-May-2020  12-May-2020  13-May-2020
4175 039 039 038 038 038
Underlying DTAC Delta 4595%
41.50 039 038 037 037 037
Type Call Listing Date 18-Feb-2020 4125 038 037 036 036 036
41.00 037 036 036 035 035
Strike 46.670 Last Trading Date  31-Jul-2020
40.75 036 036 035 034 034
Conversion Ratio  13.33000 Expire 05-Aug-2020 40.50 035 035 034 034 033
Date(Maturity 40.25 034 034 033 033 032
Date)
40.00 033 033 032 032 032
Moneyness -12.68% OTM outstanding (06- 4,000 39.75 033 032 031 031 031
May-2020) x
May 7, 2020 6 | Page


mailto:dw@fnsyrus.com

g'" Chart Insight _,

g® COMMODITY MARKET

ALWAYS A

Crude Oil (WTI) Newcastle Coal

[wu Cushing Fob. CumlnLg Us “daily | INewcistio Coal (EOD)| dally
Bt I
51.'"““” " 50,00 ‘:
z e
x 05 00
l 4004 100
‘ , -
l o .04
.. "i 0 BS.00
| - +i . I" | J 82,00
x 4 v 75.00
| ' x' 1” | i * ' 7000
f L] 2000
! + |+ 6500
' l * 1509 8000
T 55 04
' j 2N
?ﬂliﬁﬂﬂ&ﬂﬁNﬁﬂ&wﬁﬂﬂﬁﬂwﬁVﬁﬂﬁpéﬂﬂ,~9Ew> P e me un v w18 AR wnne vh ae 16 0n he un fa we VTG0 wn e sk na T8 En ma ne tu he B 0e nn an onma PO he |
Level 1 Level 2 Level 1 Level 2
Support 22 20 Support 50 48
Resistance 28 30 Resistance 52 55

Usufiuidlonraszasnadlndundiu 30 wmsosy

saiinsiugu WTI msiusisuszasnassafushrduun Tnduundiu
v3nea 28.50-30 maaasansgsiounsisa lasaafilonanwnshazanriiad
TnaiTuszozdu

soushun1nd Low 16

sAaauin wnlinndnduiianadiau Adssausvingulnsisioiio
ananasun Indgiu Low iniudinan 48 aeaaisansgsiosiu filannalia
Ausluscozduiisssusanan

May 7, 2020

7 | Page

+INANSIA



év" Chart Insight _,

13uvin High visinag

samasd lugragnnaduain A1duana
poaans Mudeendusioifios

Anvamaiiasy 240 wiii s1AMadAT 1Buvin
High ﬁsi"wau%'amﬂmmﬁ mg,umwmmﬂﬁvx‘fﬂms[uiau
i Tapfian1andnsiatvasAuniediilunsausaldon

’ Gold Futures

FINANSIA

[ Spot Gold

M
S

I‘

PN NG o
|tw,l 111‘{ M o

4 hours

1,750.00¢

M., f
o

1,650.00

- - 1,600.00
ey 1670-1730 aaaans ; l ,h'r
WINTIANDIAINAALUISU 1670 moaas azvin - | |r —
T masrdsainsalunnwmndn '
\ﬂ 1,800.00
Auusinszyzdu GOM20 E L\
f 1,450.00
e WasmIiNuuzsalda Short Avdnasuunrsinu |
- o . - As 050807 1011121314 1718192021 24252627 28 3wu 0304 07080910 14 1516 17 222324 25 28 29 0wa 02 05 06 07 08 |
1695-1700 moaais Mt vunuvinallsi e
1670 aoaas sinvanunsaineg 1715 TETIT uuIEIU
ADAANS 1680 1670 1700 1720
Contracts Long Short Net YTD
o Institution 5530 7971 -2441 -3613
Ui 6 w.a. 2020
kg o o Foreign 8612 9458 -846 113820
naani SPDR Gonasd 5.09 siu g
< = o o Local 18766 15479 3287 -86700
duuiszeiu 1075.80 siu
May 7, 2020 8 | Page



A~ Chart Insight _

V%

IBuNsAs1ag U 32.15-32.30

uIn/mnaaans

ANVNamAila AEusuaseiiusna 32.15-
32.30 uv/eoaans UsaiuaAduuni lonasausn

AdUANAVENALNNA

wet Tudidnrengngadiivmiinundesiuuy

Sideway

Auusiinsraraun USDM20

o WosmINNKUe Wait and See

FINANSIA

B USD Futures

| Thal Baht Spot Rate dally

33.000

ITTT {li i

“ 2 c.mo

- 31.500
- 31.000

i' 3500

el
| m*ﬂ** it ity .J hyt T

29.500

\
|
\

"927 sx 050911131719232527 20 060810141620222426 nn 0610121418202426 £a 050911131719232527 wu 060810141620222428 wa 0608

Bowys 4= | Tt Umeed oy Do (08

LSy LU
32.25 32.00 32.50 32.60

May 7, 2020

9 | Page



éﬂ Chart Insight _, ‘FINANSIA

Market Summary & Theoretical Price

SET50 Index Futures

series etle Change ML ouel. O o ben mmeoretil Lo AP
Theoretical Lower Upper
S50K20 855.0 -16.6 17 -13 126 -4 21 857.42 856.93 860.01 0.02% 1.75% -1.57 -2.42
S50M20 853.3 -19.2 118531 0 244374 4283 53 858.27 857.03 864.80 0.38% 1.75% -3.27 -4.97
S50N20 850.7 -16.4 11 0 43 0 84 857.97 856.00 868.32 1.04% 1.75% -5.87 -7.27
S50U20 847.2 -19.5 7851 -1005 14422 491 145 855.62 852.21 873.48 2.03% 1.75% -9.37 -8.42
S50720 845.9 -19.1 1346 -1196 6037 156 236 849.20 843.67 878.28 3.08% 1.75% -10.67 -3.30
S50H21 841.3 -19.0 458 -1005 1679 102 327 845.14 837.46 885.42 3.24% 1.75% -15.27 -3.84
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
GFM20 26200 -250 168 33 542 0 53 26138 26100 26337 62.02 1.75%
GFQ20 26320 -160 100 15 687 -24 113 26213 26132 26637 107.02 1.75%
GFV20 26390 -190 31 1 307 -24 175 26290 26165 26947 99.52 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1700.20 -21.00 8324 -8913 11850 -2981 53 1695.58
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 32.38 0.01 21 32.49 -0.05
USDM20 32.39 0.05 53 32.57 -0.04
USDN20 32.38 0.05 84 32.65 -0.05
usbu20 32.41 0.05 145 32.81 -0.02
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yiwnnanniwd Aiwde loss e @wmw) enadudguasninades (Market Maker) uazgpanlumagyusasinbaywus (Derivative Warrants) uuwanniwg 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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