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g8 SETS0 Index Options
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Price Chang Vol. Open Intrinsic Time Value Break Even All-fn- Impl.L e.d Effec?we
Interest Value Premium Volatility Gearing
S50U17C950 83.00 0.30 15.00 504 83.92 -0.92 1033.00 0.00 0.00% 12.33
=
.g S50U17C975 60.00 0.70 59.00 4445 58.92 1.08 1035.00 0.00 15.56% 16.13
3 S50U17C1000 37.30 0.40 109.00 9092 33.92 3.38 1037.30 0.00 14.22% 23.00
3 S50U17C1025 13.50 -1.00 318.00 9313 8.92 4.58 1038.50 0.00 8.06% 51.25
S50U17C1050 2.00 -0.70 463.00 4417 0.00 2.00 1052.00 0.02 7.13% 101.52
S50U17P950 0.80 0.00 107.00 10999 0.00 0.80 949.20 -0.08 19.39% -50.25
§ S50U17P975 1.00 -0.10 166.00 14962 0.00 1.00 974.00 -0.06 15.10% -60.67
3‘ S50U17P1000 1.80 -0.10 114.00 10839 0.00 1.80 998.20 -0.03 11.49% -69.52
E S50U17P1025 3.70 -0.30 483.00 5846 0.00 3.70 1021.30 -0.01 7.09% -86.71
S50U17P1050 16.40 -0.60 89.00 1640 16.08 0.32 1033.60 0.00 4.15% -58.65

September 7, 2017 3 | Page



%VA‘V Chart |ns|ght P FINANSIA SYRUS

I SECTOR OUTLOOK

Property
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I Top Most Active

PTT PUBLIC COMPANY LIMITED KASIKORNBANK PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading
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Q SBL
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QH : QH24C1711A

QUALITY HOUSES PUBLIC COMPANY LIMITED daily
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Name QH24C1711A Expire Date(Maturity Date) 07-Dec-2017
Underlying QH Last Trading Date 30-Nov-2017
Type Call Listing Date 13-Mar-2017
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TimeDecay Per Day -2.08% Effective Gearing 9.61
Delta 12.90% Implied Volatility 45.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 HTECH 10.50 8.81 10.20/10 11/11.20 Uptrend Amundniduun usionafideduri ilosannduuse
2 MONO 3.78 7.39 3.58/3.54 3.82/4 Uptrend Big white candle msduudaunsa

3 INGRS 1.47 7.19 1.45/1.43 1.51/1.54 Uptrend sovedouuusu 1.57 uw whuld Upside 1ia
4 KWG 3.78 6.78 3.70/3.62 3.86/4 Sideway ganandumsisandrnnieeansiugng

5 ICHI 8.55 5.56 8.30/8.10 8.70/9 Downtrend ammaniminddiduau siudu 200 fu

5 TOP MAINBROAD LOSER

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

1 uv 8.35 7.22 8.15/8 8.60/8.90 Sideway vam 8.50 um ndununIe Sideway

2 PK 5.15 6.36 5/4.70 5.35/5.45 Downtrend fillomanan 5 uw

3 AMANAH 1.28 5.19 1.20/1.10 1.35/1.40  Sideway Down wsedoviun Usufiwdlu Sideway Down

4 CM 6.80 4.23 6.55/6.25 7/7.30 Sideway Down wan 7 um wasid lomaasuse 6.25 umdnase
5 TEAM 2.06 3.74 2/1.90 2.10/2.14 Uptrend wusuaEn 2 U himswan

nunanlsznaunsidon Top Gainer ua: Top Loser
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g® COMMODITY MARKET

WTI Ol Copper

(LIGHT CRUDE USD/1000 BBL) 60 mins (US Comex Copper (EOD)) daily
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Stochastic Tduaunatav dlonnavins
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I Gold Futures

Spot Gold daily

1 1,340.00
‘|'+*+ }1,333.35

I g
o

1,300.00
£ 1,280.00
1,260.00
1,240.00

£ 1,220.00

1100.0000

- 50.0000

"7 07 09 13 15 19 21 23 27 29 Jul 05 07 11 13 17 19 21 25 27 Aug 03 07 09 11 15 17 21 23 25 29 Sep 05 07 \
© 2017 Bisnews AFE (Thaiand) Limted wiw bisnews.com
(VLT ([I7oY: g 1T}
1326 1318 1340 1345
6 n.y. 2017 Contracts Long Short Net YTD
Ao SPDR 1NA5fianTadnase Institution 10031 8502 1529 13762
5.91 siu gs=eiu 837.12 6t Foreign 2971 876 2095 9497
Local 8248 11872 -3624 414789
September 7, 2017 12 | Page



év" Chart Insight _,
- USD Futures

. ) . P GI Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50U17 1035.1 0.1 89321 33374 356770 7679 22 1034.36 1033.90 1037.79 0.01 0.02 1.18 0.74
S50V17 1033.7 0.1 0 0 19 0 51 1035.42 1034.34 1043.37 0.00 0.02 -0.22 -1.72
S50X17 1032.3 0.1 0 0 1 0 83 1035.50 1033.73 1048.43 0.01 0.02 -1.62 -3.20
S50217 1038.1 0.0 8929 3506 60819 -534 112 1033.89 1031.51 1051.34 0.02 0.02 4.18 4.21
S50H18 1035.3 0.2 508 60 4521 152 204 1033.05 1028.72 1064.84 0.02 0.02 1.38 2.25
S50M18 1029.4 0.3 304 -27 2675 45 294 1021.76 1015.52 1067.57 0.03 0.02 -4.52 7.64
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFV17 21140 100 133 -161 1995 67 53 21049 21026 21217 90.84 0.02
GFZ17 21180 90 6 -149 693 11 112 21100 21052 21455 79.92 0.02
GFG18 21240 130 32 -54 215 94 173 21153 21078 21700 87.27 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.15 -0.02 21 33.19 0.02
USDVv17 33.14 -0.02 51 33.27 0.01
USDX17 33.13 -0.02 83 33.35 0
usDz17 33.15 -0.03 112 33.43 0.02
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