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A" Chart Insight
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- SET50 Index Futures

(SET50 December 17) daily sourdiiszunilaszasnon uuasu 1084

an Ausuldunuinillug?

©1,140.00
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1100 $1,120.00 9,382 &ryayn (2 m1.A.-30 w.u. dnamusiNTIfiduon
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H BN -
H H
g8 SETS0 Index Options
. A o " SET50 Long '
P/L $50217C1075 auuzin - Wait and See b S50217C1075 Cost Profit/Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
/ Aauns : Wait and See
60 1025 -50 21.1 -21.1
VIONUENAR © -
1 _ 1050 -25 21.1 211
A lsavaananneg : -
—Ph ) o 1075 0 211 =211
20 Whnanenisvindals ; -
/ . P 1100 25 21.1 39
0 b — — ANAUNU (LHDKRUADNY) -
975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 289
-20
1150 75 21.1 53.9
40 1175 100 21.1 789
Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
$50Z17C1025 59.70 -5.70 0.00 3397 60.86 -1.16 1084.70 0.00 0.00% 17.87
c
2 $50Z17C1050 42.20 -4.80 62.00 3163 35.86 6.34 1092.20 0.01 16.03% 20.02
& $50Z17C1075 21.50 -1.50 348.00 5382 10.86 10.64 1096.50 0.01 12.76% 31.15
3 $50Z17C1100 8.20 -0.30 715.00 8221 0.00 8.20 1108.20 0.02 11.53% 46.53
$50Z17C1125 3.70 -040 120.00 10064 0.00 3.70 1128.70 0.04 13.14% 51.12
S50Z17P1025 1.00 -0.10 59.00 4486 0.00 1.00 1024.00 -0.06 13.13% -62.37
§ $50Z17P1050 1.80 -0.40 278.00 5305 0.00 1.80 1048.20 -0.03 10.14% -70.73
& $50Z17P1075 5.30 -0.30 513.00 5866 0.00 5.30 1069.70 -0.01 8.06% -66.58
3 $50Z17P1100 17.50 0.50 198.00 4785 14.14 3.36 1082.50 0.00 7.05% -45.88
S50Z17P1125 41.10 5.20 0.00 2602 39.14 1.96 1083.90 0.00 10.75% -23.14
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I SECTOR OUTLOOK

Food & Beverage

Level 1 Level 2 | [Food®Bevernee [rasnosn
Support 13750 13650 ‘i |++* I+l|l
Resistance 13900 14000 .
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I Top Most Active

THE SIAM COMMERCIAL BANK PUBLIC COMPANY boll1(20, 2, -2) daily THAI OIL PUBLIC COMPANY LIMITED movs1(50, 0)
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Support 151 148.50  Resistance 154 155 Support 91.50 90 Resistance  96.25 100

SCB (DAY): snawmzansau Sideway Fuanle Wumside Upside Fuan TOP (DAY): Tugfisnan Sideway Tunsou 91.50-96.25 v lauaa
aseszusvnensiUsio Whvsnpsauil 155 un wANEHILATOUAINAT
BEC WORLD PUBLIC COMPANY LIMITED movs1(50, 0) daily: INDORAMA VENTURES PUBLIC COMPANY LIMITED movs1(50, 0) ily 53.00
| o, o,
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Support 14.50 14 Resistance  15.30 15.80 Support 48.25 47 Resistance 50 52.25
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Momentum Trading
Support 16 ESSO (THAILAND) PUBLIC COMPANY LIMITED dally:
T 17.00
Resistance 18 i - t 16.00
#i IH.I i"'l i++* 15.00
Stop loss 15.80 I | .
fT"HT i A
8 Anuinszasdu (BUY) gttty I
Ti +-|- bl T 11.00)
(LjIJ) munansdiasuaadudiunn 1aslu -. * |
v W 10.00
sruzduilsnmn legunisdoonaudelu VolumeUnits1 ;
AsaU 16-17 vy AaduAsasauAag 190,000,009
- - - ¥ 100,000,000
sanazAinn1g Breakout 8nmad ;
50,000,000
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@17 erews A CVOGRR) OORRBS T e

THANACHART CAPITAL PUBLIC COMPANY daily

Support 55.50 158.00
5700

Resistance 59 ull
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Stop loss 54 5400
D_ * ‘ l" ':53.00
< Aanustinszazdu (BUY) ‘“ 5200
o . -251A00
et wunliinwaesiadaduondun asiule 5000
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SN = = \ ,, {-H 48.00
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Swing Trading

HANA MICROELECTRONICS PUBLIC COMPANY dalily

52.00 Support 46.75
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MEGA LIFESCIENCES PUBLIC COMPANY LIMITED dally

$48.00 Support 40
h 4600 .
t Resistance 43-44
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BLA

BANGKOK LIFE ASSURANCE PUBLIC COMPANY
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A1nI151AAL BLA aefiaunisinu 39.50-40
U aziun1sdurin High 7 ldwuuuidenan azdu
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Stock Available for
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BLA 81,500
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DTAC : DTAC24C1804A

TOTAL ACCESS COMMUNICATION dallyr - tlu-)swu llu—)ﬁ'—1u
- lll! ] '!++L+*LH‘*. .'*'**ﬂlﬂ-‘-* 41 .25 40 44 46
Tﬂl + l”-rflﬁ- I‘_r lul .+++ l N . 5500
bat! "'l i o 3 A Topa o o =
- ANNLTUUNITANGNTEADANDUIE089 LAagAIFATIATNANANLAR
II++*"'l i, i deyeyunaw Bullish divergence fiu MACD Faududayaurasunlumg
" i 45.00 - o 0. - o y ¥
' waila flomaiiazlfifiunmsinnduvesna luscozduil
\-H“T f2.25
maATE.9) — M runs s
— \\_lﬁt—\\\ﬁ / _\\\Q I 1.0000) .
= —_— W"——r : AaunnayatNuLaN
) / o TusdwiF 02-658-9915
17 18202426 Aug 0408 101517 21232529 Sep 0608 121418202226 Oct 050911 16 182025 Nov 0’;;8‘:;“;’16‘;2;‘2‘;—278_’5% Emall dw@fnsyruscom
T 2017 Banews AFE (Thatand) J‘r.:jg P 4‘-«»:.91»%0« Ll.ne: @dW24
Name DTAC24C1804A Expire Date(Maturity Date) 07-May-2018
Underlying DTAC Last Trading Date 30-Apr-2018
Type Call Listing Date 27-Sep-2017
Strike 69.380 Conversion Ratio 10.00000
TimeDecay Per Day -1.20% Effective Gearing 5.72
Delta 14.89% Implied Volatility 61.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 CRANE 3.96 +5.32 3.84/3.76 4/4.18 Uptrend navINUsushdusiomuuuwliinGa
2 BA 17.90 +5.29 17.50/17 18.20/19.10 Downtrend winKIWLUIEU 18.20 un efeAwuIAKENN
3 SMPC 14.30 +4.38 14/1370  1460/15  Sideway Up umrisshdusnainsou Uptrend channel onaitdo
TNV
4 NNCL 1.93 +3.76 1.90/1.86 2/2.10 Uptrend Tumudunsdudanaudaunss
THE 4.20 +3.45 4/3.88 4.34/4.40 Uptrend ﬁummmmﬁuﬁﬁﬁm 4 un

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 SAPPE 25.25 -9.01 24.60/24 27/28 Downtrend WSUANASATi 24 un

2 TNPC 1.82 -5.70 1.80/1.76 1.88/1.95 Sideway nausnasmdoulmn Sideway
3 RSP 6.15 -5.38 6/5.90 6.30/6.55 Downtrend fanuidssatun: 6 Umsnass
4 RCL 9.05 -5.24 8.76/8.50 9.25/9.50 Sideway Up liimsvasuusugrdey 8.50 uw
5 BIG 3.12 -4.88 3.08/3 3.24/3.34 Downtrend 59QUUIVANRAEY 3 U

nununlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidrulnaiuiuiiiumuussnineas tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET

WTI Ol Copper

(LIGHT CRUDE USD/1000 BBL) ‘ 80 mins w000 (US Comex Copper (EOD)) daily
t \ ss-au || . 329
_ it
) lﬂi‘“ﬂ '"”'* “ 58,601 “ ‘!I N t+ -|- -3.15
”I |mu| r ru 5840 ‘ih T‘ Ii' 'I* I i' II 1 310
o] (PO Y i o e
ol - - l - l 3.00
1*.- |’* hh l ' H| r . ' ." l"‘ || T ' b, f“. " ' } 57-80 “. !++ . . 2.95|
fP I ) I by I 57.50 I|.. |h ‘ h 4'”1-' fo
. |.1 ; ﬂ"L l'w | ;lwl In Y 290
l ! 5 2.85
l '.r 2.80
I‘ h' 'i -2.75)
'I*I.J' "" H i'l 2.70
. '*ltl -265
l . 260
' l e 1t 255
:I'ulww1f€q10“¥:'e£300 18:00 Th 06:00 18:00 Fr 12:00 Sa  12:00 Tu 06:00 18:00We 06:00  18:00 Th 06:00  18:00 Fr 06: OPJW mm‘ ~1::'06 09 14:.;!9“212 27 Jul 07 12 17 20 25 Aug04 09 14 17 22 25 Sep07 12 1520 25 Oct05 10 13 18 23 26 Nov06 09 14 17 22 28 ermm
Level 1 Level 2 Level 1 Level 2
Support 56.80 56.00 Support 2.95 2.88
Resistance 57.80 58.40 Resistance 3.10 3.16
filonnaAinsuuuy Double Bottom N2INSNNEN
MW 60 Ui nedeuLUISUTE 56.80 noaansidunsiiiaes vinTw TAmaueail lomannsag losannangeaalnsiisusinas usrinnan

ﬁTamaLﬁmmsﬂﬁumgUuuu Double Bottom 4u ninsiAmaIn1sn  uwwisudesii 3.02 aeaans azdulludayanas Confirm nsvingh
Breakout whuuushuii 58 aoaans U ldaufiudayayias Confirm
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I Gold Futures

| o ' Spot Gold 60 mins
G NIUERTIY)] magﬁlunsa‘u [1205.00
-1,300.00
NAANSIE 60 U S1AM0AN IaadNIUSIBAY |
o o - | | 11,295.00
nanuusudasil 1280 moaans asunnaaUgIULUD M r
sunanii 1270 aoaansuanAnnisauniingy vinTwTu | ! 4 29000
fufldeusudunisunds Sideway Tunsou nisiden
AanNazAndulionaauusui 1265 aaaans 126500
. ‘ .
J | i -_1,280.00
o o 9 . ( I I | ! Wi
auzinszazdan GFZ17 (Wait and See) /) 1y | il I ;
‘ WW ‘ MM d ‘ £1,274.91)
o Wait and See | i HN | :
L ! - 1,270.00
1] £ 1,265.00)
Oct16 17 18 19 20 21 24 25 26 27 28 31 Nov (02 03 04 07 08 09 10 11 14 15 16 17 18 21 22 23 24 25 28 29 30 \

© 2017 Bisnews AFE (Thaiand) Limtted www hisnews com

(AT LAY (11787 ;g }T}
1270 1265 1280 1285
30 w.y. 2017 Contracts Long Short Net YTD
Ao SPDR Asn1sfiansaenase Institution 9770 12051 -2281 7436
viszeiu 839.55 6w Foreign 718 10754 -10036 -41944
Local 16683 4366 12317 34508
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- USD Futures

IBNSOUTDUAN H H
Thai Baht Spot Rate daily

136.000
AAMIANRUUIMIBNSaUdauAT Hifhnunsse 235500

nadau 32.68 unn/moaansansg waxr 32.75 v/ ! T
ADAANTANSY 136,000
- 34,500

Anustinsrards USDZ17 (Trading Long) ;
134,000

o wWosmIwuuin Wa Trading Long ]
-33.500
133.000

'| ;
' 132,640
32500

33.56/32.50 :
£32.000

"7  Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec 18 \
© 2017 Bisnews AFE (Thaland) Limited winw bisnews com

U uuU
32.50** 32.45 32.68* 32.75%*
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Market Summary & Theoretical Price

Series Settle
S50X17 1093.4
S50Z217 1090.9
S50F18 1089.5
S50H18 1089.4
S50M18 1086.7
S50U18 1084.7
Series Settle
GFz17 19910
GFG18 19960
GFJ18 20010
Series
USDX17
UsDZz17
USDF18
USDH18

SET50 Index Futures

Vol. Days to
Change Contracts Change Ol Change Delivery
0.0 0 0 0 0 -2
0.0 108364 19577 329194 -1052 27
-4.3 0 -2 12 0 60
0.1 10857 2278 30002 1271 119
-0.7 1157 231 4279 -401 209
-0.3 358 73 4431 -69 300
Gold Futures
Vol. Days to
Change Contracts Change ol Change Delivery
-120 543 217 3050 -35 27
-130 210 127 1006 -9 88
-120 62 -20 320 -43 147
USD Futures
Settle Change
32.5933 0
32.66 0.14
32.62 0.13
32.62 0.1

Theoretical
Theoretical Lower
1085.78 1085.82
1087.06 1086.46
1085.29 1083.95
1078.14 1075.49
1059.06 1054.40
1020.98 1014.28
Theoretical
Theoretical Lower
19796 19785
19845 19809
19893 19833

Days to Delivery

-2

27

60

118

Div.
Upper Yield
1085.45 0.00
1091.48 0.00
1095.11 0.02
1097.61 0.04
1093.26 0.06
1070.06 0.09
Upper
19876
20107
20331
Theoretical
32.62
32.70
32.79
32.94

Fund
Rate

0.02
0.02
0.02
0.02
0.02

0.02

Premium /
Discount

114.40
114.83

116.88

Basis P|:emium
Discount
7.51 7.59
5.04 3.84
3.64 4.21
3.54 11.26
0.84 27.64
-1.16 63.72

Risk Free Rate

0.02
0.02

0.02

Basis

-0.0367
0.03
-0.01

-0.01
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DISCLAIMER: shenuatiuiidainTnaussnudnniwed fhiude odd sadn (mnou) “udsn’ dayafilsing lusrasuativiigndavirdunuiuguaasumnasdayaiiidainsamsdoirfinnuningeda uasmsaiannugneas /
ad 1w laAnmusin lisusavanugndasnsudiuzasdayaiinan dayauasaruiuiidsingagiusasuativiatafinsuwdouudas udla viarudnldnaannanTag lidawudibimaswaroni usivmlifinulssaedas
dngevsadauldfamu amudaniorandnnindnuitsinglusiesuaind saunfossnlilssulssfunanauununsasaaasdnnsndaudayafilsingusadnela vsEnivhisuAnrausaninudanialag MAndu
nmstindayaviannuuindusiaviuativid 14 idansallafiam damuaisfnsndayauasldaaoiniaatrisauaanlunisindulaaimu

Ustmaasudsainsludayauazainuninfilsingaglusiasuativil vailiglaindayauazanuuinlusisnuativl lldlssloml daaan saulas vinda tinaanudanBdamaunssaasisau bitinwiouansaunediu
Toalildsuaugailuaiodnroldnysainudindromin csamulundnniudaiinudos gamuaistnsidoyauazRatsanatnsauaauiaunmssnaulaamu

vaEuannswe ahluige 'l.‘tﬁa mnm (W) aatlugquadninaaag (Market Maker) uasipaniludrdnyudnsdndounus (Derivative Warrants) UUUannswe ﬁﬂﬁwﬂgaﬂ‘lui'\umuawu Teau3Ev4 8133avinunAas1eu
Yasndnnsndanaeienannil sl inamuaisinsissandaalumivdadarusasluddguansandauiusinannaudadulaamu
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