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B® SET50 Index Futures

SET50 September 17 dail -~ = 9] ) v

(SETS0 September 17) g Waurnianiioslusoutdn ungulitse
- 1,020.00 992 :gm"l'i'fiau
100000 5 n.A. 60 inawmus @ Short gudiun
unNsiatilotuiuniidasa 508 deuaun (1 4.8.-5 n.A.

w00 @zdAu Short w5 20,848 &euayn)
souil Downside w4 S50U17 indosdn
%000 Aselug Ao 985 ansessulilauuiu Mwsmazds
favafioiinszuzia Low wossauilnan 982 am
winiu

aainwinivsaidudauin uuashu 922
ooy qpRsusenuton uesrpzdaluRvzari

940.00

nagns S50U17: Trading

- 50.0000

o wosniio 990.10 am fiososzurhin nsalilunIn

%  No  Dec 17 Feo  War __ Apr  May  Jn i Aig  Sep | o ox. uursulnd 992 3 nseldadhalunw

© 2017 Banews AFE (Thaiand) Limted o Disrews Com

st EEDORES sroiuduuldiudug soTUa 993.50 3m wazuun

990 988 992 993.50 shumnan 999 aa dawanunsdinan 985 an

o Wosmni s01Um Long nduiiuulsu 988 3m uaz

Contracts Long Short Net YTD
Institution 8065 7549 516 32699 985 A0 ARTIAVIUATEUVIAS 985 3
Foreign 9163 9671 (508) (33641)
Local 26662 26670 (8) 942

July 6, 2017 2 | Page



QAvA' Chart Insight __ FINANSIA SYRUS

H B -
H B
g8 SETS0 Index Options
. A o " SET50 Long '
P /|. $50U17C1000 Auuein ¢ Wait and See s s50u17c1000 Ot Profit/Loss
120 900 -100 6.8 -6.8
100 925 -75 6.8 -6.8
/ Aauns : Wait and See 950
80 -50 6.8 -6.8
/ BIONUFIEAR : - 975 s o5 s
60 . . . .
A lsavaavangu s : -
=P/l voor 1000 .
) o 0 6.8 6.8
0 wWhnsnoasvindnls : -
/ . . 1025 25 6.8 182
20 ANAUNU (LHDKRUADNY) -
/ 1050 50 6.8 432
D T T T T 1
900 925 950 975 1000 1025 1050 1075 1100 1075 75 6.8 68.2
20
1100 100 6.8 932
Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 41.40 -0.80 32.00 602 46.08 -4.68 991.40 0.00 0.00% 21.70
§ S50U17C975 18.50 -0.50 102.00 2539 21.08 -2.58 993.50 0.00 0.00% 4747
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T I SECTOR OUTLOOK

Energy & Utilities
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I Top Most Active
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Momentum Trading
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Swing Trading
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TASCO : TASC24C1712A
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Underlying TASCO Last Trading Date 15-Dec-2017
Type Call Listing Date 19-Jun-2017
Strike 29.900 Conversion Ratio 3.36000
TimeDecay Per Day -0.70% Effective Gearing 4.87
Delta 30.57% Implied Volatility 58.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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g® COMMODITY MARKET
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i Gold Futures

™~ = . = o 2 Spot Gold 60 mins
NAFULUISULANADUSTUNIUDU £1,248.00
$1,246.00
1,244.00
A1y 60 U sAMasAIatTNNgIgIU 12420
VNAFBULUISUIANAUEINAL 1218 Aoaalstnmse Aoudl 124000
Y . @ o ¥ . o o o $1,238.00
usedo vih Iszurdunasinsmmasdfilonmasuidu ,_
; . £1,236.00
lerou usiionaaounuiduiiviinas 1236 aoaans s
FloNTT NUNTILINA 123200
1,230.00
Anustinszuzdan GFQ17 (Trading Short) 122800
o dunu Short fivanas 1236 neaand Uavinrls |
, 11,224.00
Istudii 1220 aeaans uazsoitla Short Tusidn 22200
AN 1236 aoaans 122000
1,218.00
Fr 03:00 07:00 12:00 17:00 Sa Mo 08:00 13:00 18:00  Tu 03:00 07:00 12:00 17:00 We 06:00 11:00 16:00 Th 03:00 07:00]

© 2017 Bisnews AFE (Thaiand) Limtted v bisnews com

(VLT ([I7oY: g 1T}
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naanu SPDR annnsfiansasnasdad Institution 2604 2791 (187) (1612)
5.62 siugszeiu 840.67 s Foreign 105 467 (362) (23252)
Local 5168 4619 549 24864
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- USD Futures

FINANSIA SYRUS
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; . Theoredical YIT:{d I;L::: Basis ';':::;:::
Theoretical Lower Upper
S50N17 995.1 0.00 0 -6 104 0 22 996.51 996.06 999.81 0.79% 0.015 -0.98 -1.41
S50Q17 993.5 -0.10 0 0 3 0 55 997.64 996.52 1005.90 0.46% 0.015 -2.58 -4.14
S50U17 991 -0.30 39318 -37469 274620 96 85 997.63 995.89 1010.39 0.83% 0.015 -5.08 -6.63
S50217 992.1 0.20 3734 -726 15265 1842 175 996.03 992.45 1022.30 1.51% 0.015 -3.98 -3.93
S50H18 988.2 0.50 279 -24 2516 175 267 994.99 989.52  1035.06 1.65% 0.015 -7.88 -6.79
S50M18 982.4 -0.10 59 -51 611 23 357 981.86 97455 103544  2.96% 0.015 -13.68 0.54
Gold Futures
Series Settle  Change CoXtc:' ';cts Change ol Change I')):ll{‘slet:;’ . Theoretical Pg::::-:;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFQ17 19,800 -50 207 188 2,484 191 55 19,868 19,845 20,032 -67.78 1.50%
GFV17 19,860 -50 85 67 657 95 116 19,917 19,870 20,264 -57.48 1.50%
GFz17 19,900 -60 61 60 98 59 175 19,966 19,894 20,488 -65.54 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 34.00 -0.05 22 34.07 -0.01
uSDQ17 34.00 -0.01 55 34.16 -0.01
USbu17 34.06 0.01 84 34.24 0.05
usDz17 34.05 -0.03 175 34.49 0.04
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