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SET50 Index Futures
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Interest Value Premium Volatility Gearing
S50U17C950 47.90 -2.90 43.00 730.00 50.34 -244 997.90 0.00 0.00% 19.92
=
.g S50U17C975 23.80 -2.00 68.00 4418.00 25.34 -1.54 998.80 0.00 0.00% 39.58
8' S50U17C1000 4.40 -0.60 355.00 14465.00 0.34 4.06 1004.40 0.00 2.90% 116.93
3 S50U17C1025 0.50 0.00 255.00 11036.00 0.00 0.50 1025.50 0.03 4.47% 139.17
S50U17C1050 0.40 0.40 11.00 980.00 0.00 0.40 1050.40 0.05 7.37% 93.66
S50U17P950 1.10 0.00 375 10644 0.00 1.10 948.90 -0.05 9.64% -63.33
§ S50U17P975 2.00 0.20 637 14677 0.00 2.00 973.00 -0.03 6.88% -75.72
3‘ S50U17P1000 8.00 1.40 532 12131 0.00 8.00 992.00 -0.01 5.60% -61.19
E S50U17P1025 29.40 2.10 252 3923 24.66 474 995.60 0.00 9.28% -25.79
S50U17P1050 51.90 4.80 3 287 49.66 2.24 998.10 0.00 11.04% -16.97
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I SECTOR OUTLOOK
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I Top Most Active

KASIKORNBANK PUBLIC COMPANY LIMITED daily
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Support 83.25-83.50
Resistance 85.25
Stop loss 82.50
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Momentum Trading

GLOW ENERGY PUBLIC COMPANY LIMITED daily
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SIAM CITY CEMENT PUBLIC COMPANY LIMITED daily
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GPSC : GPSC24C1801A

GLOBAL POWER SYNERGY PUBLIC COMPANY
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Line: @dw24

Name GPSC24C1801A Expire Date(Maturity Date) 06-Feb-2018

Underlying GPSC Last Trading Date 31-Jan-2018
Type Call Listing Date 15-May-2017
Strike 45.500 Conversion Ratio 8.95000

TimeDecay Per Day -0.51% Effective Gearing 5.19
Delta 39.33% Implied Volatility 47.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 TEAM 1.95 14.04 1.86/1.80 2/2.10 Uptrend Tairhuunnshu 2 v enafiude

2 PACE 2.26 11.88 2.16/2 2.40/2.54 Downtrend Audszuzdu soundndenaiuau

3 LST 7.05 7.63 6.80/6.55 7.20/7.65 Uptrend onafinsvzasiinusu 7.20 v Aoudulnd
4 GFPT 19.60 5.38 19.20/18.60 20/20.80 Sideway Up anansafiuidu Uptrend mausushdusio

5 EPG 10.90 4.81 10.70/10.40 11/11.50 Downtrend fu 11 uwmlst azfugu Double Bottom

5 TOP MAINBROAD LOSER

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

1 AMANAH 1.36 17.07 1.33/1.26 1.50/1.62 Downtrend souduiiduss nammannsou Bollinger bands
2 GC 5.50 14.73 5.25/5 5.60/5.90 Downtrend wnshusugulusoulngy
3 WICE 4.20 6.67 4.12/4 4.26/4.36 Sideway wusuaeny 4.12 v Limswan

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm
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g® COMMODITY MARKET

WTI Oil Cotton

(LIGHT CRUDE USD/1000 BBL) daily_ (ICE US Cotton (EOD)) daily
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o o = Spot Gold daily

Momentum 1Huunn iWhnsnodaluii 1295 ]
o 2129000
n2aans '] o IR
= o < \ -L - 1,280.00

WWogannAIWs I8 Tuaziinin Momentum |
Tuzeilgaduuin uaz Upside shuvuazogiiuuisiu -1270.00

Winusnas 1295 aoaans wsiiiiosannansusushduly ++ *

paggeg = P o o @ o - 1,260.00

soufldusniBnaziauiumIngs vinTinnsmdame * ;
mMsitmsavin ldonn Seuunin T Wait and See o | 125000

Aou dmnsutinasui fianus :
21,240.00
Anuinszazdu GFQ17 (Wait and See) 5000

e Wait and See '
-1,220.00
—'1,210_00

1710 12 16 18 22 24 26 30 Jun 05 07 09 13 15 19 21 23 27 29 Jul 05 07 11 13 17 19 21 256 27 Aug 03 07 09 11 \
© 2017 Bisnew ws AFE (Thaland) Limited www hisnews.com

uuIsy (11787 YT}
1285 1280 1295 1300

10 a.m. 2017 Contracts Long Short Net YTD

Ao SPDR Asn1sfionsaenase Institution 13256 10426 2830 6977

Viszeiu 786.87 ¢ Foreign 5989 1102 4887 -9837

Local 10894 18611 7717 2860
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- USD Futures
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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
S50Q17 999.4 0.90002 0 0 2 0 19 1000.71 1000.32 1003.57 0.01 0.02 -0.94 -1.31
S50U17 996.4 1.40002 77101 -4196 349555 241 49 1001.74 1000.73  1009.12 0.00 0.02 -3.94 -5.34
S50V17 996.4  0.90002 1 -3 6 0 78 1001.77 1000.17 1013.53 0.01 0.02 -3.94 -5.37
S50217 997.9 0.5 6217 950 41734 292 139 1000.30 997.44  1021.25 0.02 0.02 -2.44 -2.40
S50H18 994.0 0.59998 278 32 3552 -30 231 999.39 994.64  1034.21 0.02 0.02 -6.34 -5.39
S50M18 988.5 0.59998 99 -29 1754 6 321 987.50 980.90 1035.88 0.03 0.02 -11.84 1.00
Gold Futures
Series Settle  Change CoXtc:' ';cts Change ol Change I')):ll{‘slet:;’ . Theoretical Pg::::-:;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFQ17 20220 170 1181 339 2900 75 19 20379 20371 20437 -158.80 0.02
GFV17 20250 160 533 -73 1500 9 80 20430 20396 20675 -179.85 0.02
GFz17 20290 160 30 -122 658 -35 139 20479 20421 20906 -189.22 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ17 33.28 0.05 19 33.30 0.03
USbDu17 33.26 -0.01 48 33.38 0.01
USDV17 33.26 0.02 78 33.46 0.01
usDz17 33.26 -0.01 139 33.62 0.01
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