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- SET50 Index Futures

(S50Z17) daily
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. SET50 Long
) U Cost Profit/L
P/L $50217C1075 Auuein : Wait and See Index s50z17c1075 <ost Profi /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
VIONUINEAR © -
10 . 1050 -25 21.1 -21.1
oL A lsavaananneg : -
—" ) o 1075 0 211 =211
20 wWhnsnoasvindnls : -
/ . P 1100 25 21.1 39
0 b — — ANAUNU (LHDKRUADNY) -
975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 28.9
20
1150 75 21.1 53.9
0 1175 100 211 789
Intrinsi All-in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 59.60 -4.50 195 6349 52.91 6.69 1084.60 0.01 12.33% 14.64
c
-§ S50Z17C1050 38.40 -5.20 114 2813 27.91 10.49 1088.40 0.01 10.65% 19.76
8‘ S50Z17C1075 19.50 -3.90 248 2813 2.91 16.59 1094.50 0.02 8.73% 29.50
3 S$50Z17C1100 9.40 -2.20 280 2813 0.00 940 1109.40 0.03 8.79% 37.10
S50Z17C1125 4.60 -1.20 69 2813 0.00 4.60 1129.60 0.05 9.39% 41.80
S50Z17P1025 3.80 0.70 268 6899 0.00 3.80 1021.20 -0.05 9.93% -40.14
§ S$50Z17P1050 7.40 1.10 137 3305 0.00 740 1042.60 -0.03 8.81% -38.15
3‘ S50Z17P1075 13.50 2.10 252 3305 0.00 13.50 1061.50 -0.02 7.21% -36.91
E S50Z17P1100 28.30 5.40 222 3305 22.09 6.21 1071.70 -0.01 7.05% -27.38
S50Z17P1125 46.90 5.80 28 3305 47.09 -0.19 1078.10 0.00 0.00% -22.96
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I SECTOR OUTLOOK

FINANSIA SYRUS
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v I Top Most Active
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Momentum Trading

Supp0rt 8 AP (THAILAND) PUBLIC COMPANY LIMITED dallyg 238
Resistance 8.55 L 'i‘ﬁ “T -
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wing Trading
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CENTRAL PATTANA PUBLIC COMPANY LIMITED

275‘00
7000
25500
ésooo
25500
55000
54500

4000

15 May JulAug Oct 46  MarApr JunJul  Sep Nov "7 MarApr JunJul  Sep Nov

M8Feb Apr  JunJul|

€ 2017 Benews AFE (Thaand) Lmked

winw bisnzws com

FINANSIA SYRUS

s8R

HusY LUIAU
77.50 76 81.50 82

1fioruvin SBL navannszozfinuodsnaiu
CPN lsiviu 82 um sfunuasTuae 79.25-79.50
U sodafudiuzas uwisuusn 77.50 v

'iwmﬁuaaﬂufi:mvﬁﬂmfimﬁqsauwﬁnmﬁu

'
=

Usnnaiuil Ikdnnownywosn

Available for

Stock borrowing (Share)

CPN 479,700

(Toya o a1 9.00 u. wasiunauniin)
sinwanuiidatanya 82 un

AounNToyAANLAN NsALHRID
fhossAsdunazTidundnnsie

Tnsdwii’: 02-658-9699
Email: sbl@fnsyrus.com

October 6, 2017

8 | Page



A" Chart Insight _,

FINANSIA S¥RUS!

FINANSIA S

SCB : SCB24C1806A

THE SIAM COMMERCIAL BANK PUBLIC COMPANY
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 THANI 7.35 8.89 7.15/7 7.50/8 Uptrend duvin High Tnssiaiilos

2 SPCG 22.60 8.65 22.20/21.80 22.80/23 Uptrend souduaafio ilesannfiauuiduddey 23 um
3 CKP 3.94 7.07 3.90/3.86 3.98-4 Uptrend Upside 3da Tnduuashudndey 4 uw

4 MBK 20.10 6.35 19.70/19.30 20.50/21 Uptrend Tamugunsduudaunss

5 CWT 3.64 5.81 3.58/3.50 3.70/3.80 Uptrend wnsemNnNsau Uptrend channel

5 TOP MAINBROAD LOSER

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

1 PACE 1.17 -6.40 1.10/1 1.24/1.30 Downtrend w1 Low Tnsisiaifios

2 ASAP 7.50 -5.06 7.30/7 7.80/8.10 Sideway fussdonausulnduusuanday 7 vwm

3 ROJNA 5.90 -4.07 5.80/5.70 6/6.20 Uptrend msdoslimsran 5.70 U Aasiuasfanwideay
4 ML 1.72 -3.91 1.69/1.65 1.76/1.81  Sideway Down Sideway Down Tunsaulnay

5 ESSO 13.50 -3.57 13.30/13 13.80/14 Uptrend dosluunnlinendu

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uvwm

* fasnnulunauidunaifuiuiiiunuussnineais tnamumsidanusainssiaduniey **
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g® COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL) 60 mins Shipping Index daily
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I Gold Futures

Spot Gold 60 mins

mnnanuuIsun 1268 aaaans Awin

Downside Tunannan

51,305.00
SIANIANIANNNTILUISUA AU TIUSIIaL 1268 1.300.00
AaoAaaNs ninnanINALwIsUiazidunisida

Downside Tuawndn dmsvduiiidiavidsuegia +1,295.00

ANA YT DIAANINADNITEIAVUDANITAINIIUUD A
; (YA Voo o - 1,290.00
AAnSAERS deonavin TiAnnsundesiguusdu !

A VIDNAN L6 ©1.285.00

©1.280.00
Anustinszazds GFV17 (Trading Short)
$1,275.00
o VARARUUISUTA 1268 aoaansT#ila Short enu

ToofiithnurpnisvinAlsii 1258 aoaans uasd

o o -
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(AT LAY (11787 ;g }T}
1263 1258 1275 1283
56.a. 2017 Contracts Long Short Net YTD
nasvi SPDR annsiiansaanasm Institution 5940 5857 83 1595
a8 3.24 dugdseeiu 851.06 siu Foreign 504 1041 537 -10229
Local 6930 6476 454 8634
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- USD Futures

Naananad Tulsundann usigilailingau Thal Baht Spot Rate iy

136.500
33.30 un/maaansaNnag

o o o ' s i A “" - 36.000

sumzvmwwwanmag‘[ﬂﬁuumm uTama i ]
AAUNLDIAINNAAIN 33.30 un/aoaansansag 115 5o
35,000
. ) . . - 34.500

Auziinssazdn USDZ17 (Trading Long) !
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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
S50V17 1076.8 0.7 0 -2 37 0 22 1078.37 1077.88 1081.94 0.01 0.02 -1.11 -1.57
S50X17 1080.3 54 5 5 29 2 54 1079.57 1078.37 1088.34 0.00 0.02 2.39 0.73
S50217 1080.5 1.0 81804 -89979 316546 5122 83 1079.55 1077.71  1093.03 0.01 0.02 2.59 0.95
S50H18 1080.4 0.9 4937 -4991 13639 276 175 1077.86 1073.98 1106.28 0.02 0.02 2.49 2.54
S50M18 1077.7 1.4 408 -1279 5573 -51 265 1076.74 1070.87  1119.78 0.02 0.02 -0.21 0.96
S50U18 1075.6 21 103 -252 1436 40 356 1062.56 1054.68  1120.38 0.03 0.02 -2.31 13.04
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20300 20 91 -69 1980 63 24 20169 20159 20242 130.98 0.02
GFZ17 20340 10 19 -26 1278 51 83 20218 20184 20470 122.13 0.02
GFG18 20410 20 12 -29 622 0 144 20268 20209 20706 141.62 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDVv17 33.36 -0.03 22 33.48 -0.06
USDX17 33.36 0.03 54 33.56 -0.06
usDz17 33.37 -0.01 83 33.64 -0.05
USDH18 33.41 0.02 174 33.88 -0.01
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