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- SET50 Index Futures
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S50Z17C1025 62.20 2.60 267.00 3681 56.63 5.57 1087.20 0.01 12.00% 14.45
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v I SECTOR OUTLOOK
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” B B Top Most Active
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Momentum Trading
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d Swing Trading

BANGKOK EXPRESSWAY AND METRO
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FINANSIA SYRUS|

BTS : BTS24C1712A
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= Line: @dw24
Name BTS24C1712A Expire Date(Maturity Date) 21-Dec-2017
Underlying BTS Last Trading Date 15-Dec-2017
Type Call Listing Date 24-Apr-2017
Strike 10.766 Conversion Ratio 1.13542
TimeDecay Per Day -3.16% Effective Gearing 14.51
Delta 7.71% Implied Volatility 35.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 PACE 1.29 10.26 1.20/1 1.38/1.50 Downtrend Augilunuiliinenas mnuidssassiosinaiia
2 IHL 11.50 8.49 11.30/11 12/12.50 Uptrend pavINdusomuunliiunaniidundu

3 BPP 29.50 7.27 29/28 30/30.50 Uptrend uzavih All time high vinT Upside ilanths
4 TFG 6.45 6.61 6.35/6.05 6.60/7 Uptrend FoUMSTUIBNTAIRUINATU

5 BTC 1.23 6.06 1.20/1.16 1.26/1.30 Uptrend Tuwudnnsdudenudannse

5 TOP MAINBROAD LOSER

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

1 BFIT 34.25 -8.05 33.50/32 36/37.50 Uptrend gosluwwiliinandu drmamanddidide
2 NYT 5.75 -4.17 5.65/5.50 5.90/6 Downtrend nandu Uptrend line whgsauninsnassio
3 FTE 3.38 -3.43 3.36/3.30 3.40/3.46 Sideway nsouadin Sideway siagnulai

4 SAPPE 29.50 -3.28 29/28.25 30/30.75 Sideway \An Bearish divergence winguszudu
5 uv 10 -2.91 9.90/9.50 10.30/10.60 Sideway wusuaeay 9.50 uw 1 linaanngigs

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisinn 1 uwm
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g® COMMODITY MARKET
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Spot Gold
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1270 1265 1280 1285
6 e.a. 2017 Contracts Long Short Net YTD
nasn SPDR iunsfionsaamasd Institution 3476 4313 -837 758
2.96 siugszeiu 854.02 oiu Foreign 151 2146 -1995 -12224
Local 7158 4326 2832 11466
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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 1084.0 7.2 g 3 36 -1 19 1082.03 1081.61 1085.13 0.01 0.02 2.37 1.97
S50X17 1086.0 5.7 4 -1 31 2 51 1083.20 1082.07 1091.51 0.00 0.02 4.37 2.80
S50217 1085.5 5.0 117361 35557 320043 3497 80 1083.22 1081.44 1096.26 0.01 0.02 3.87 2.28
S50H18 1084.8 4.4 6555 1618 13698 59 172 1081.58 1077.76  1109.61 0.02 0.02 3.17 3.22
S50M18 1081.7 4.0 937 529 5335 -238 262 1080.47 1074.64  1123.17 0.02 0.02 0.07 1.23
S50U18 1079.7 4.1 442 339 1631 195 353 1066.36 1058.51  1123.89 0.03 0.02 -1.93 13.34
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20210 -90 636 545 2334 354 21 20327 20319 20392 -117.43 0.02
GFZ17 20260 -80 171 152 1441 163 80 20377 20343 20622 -116.68 0.02
GFG18 20320 -90 94 82 667 45 141 20428 20369 20859 -107.59 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDVv17 33.45 0.09 19 33.47 0.03
USDX17 33.44 0.08 51 33.56 0.02
usDz17 33.44 0.07 80 33.63 0.02
USDH18 33.45 0.04 171 33.88 0.03
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