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- SET50 Index Futures
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g8 SETS0 Index Options
. 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
A lsavaananneg : -
—Ph ) o 1075 0 211 =211
20 wWhnsnoasvindnls : -
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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 Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 77.70 12.90 2 3384 75.68 2.02 1102.70 0.00 23.20% 13.04
c
-§ S50Z17C1050 49.80 -1.70 44 3121 50.68 -0.88 1099.80 0.00 0.00% 21.74
8‘ S50Z17C1075 29.50 2.70 509 5058 25.68 3.82 1104.50 0.00 13.27% 29.57
3 S$50Z17C1100 11.00 240 1375 7562 0.68 10.32 1111.00 0.01 10.94% 51.52
S50Z17C1125 3.50 0.00 597 9707 0.00 3.50 1128.50 0.03 12.09% 66.57
S50Z17P1025 0.50 0.00 77 4724 0.00 0.50 1024.50 -0.07 17.25% -66.48
§ S$50Z17P1050 0.70 -0.40 151 5318 0.00 0.70 1049.30 -0.05 13.13% -80.90
3‘ S50Z17P1075 1.90 -0.40 803 6272 0.00 1.90 1073.10 -0.03 10.21% -84.84
é S50Z17P1100 7.70 -1.30 861 5369 0.00 7.70 1092.30 -0.01 8.24% -69.06
S50Z17P1125 23.90 -4.50 42 2629 24.32 -0.42 1101.10 0.00 0.00% -45.28
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I SECTOR OUTLOOK

Energy
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I Top Most Active

GLOBAL POWER SYNERGY PUBLIC COMPANY INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
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THAI UNION GROUP PUBLIC COMPANY LIMITED dail
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Swing Trading

BEAUTY COMMUNITY PUBLIC COMPANY LIMITED dally
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[FINANSIA SYRUS|
CPALL : CPAL24C1808A
CP ALL PUBLIC COMPANY LIMITED dally- oo tlu—)swu llu"ﬁ"\u
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Line: @dw24
Name CPAL24C1808A Expire Date(Maturity Date) 06-Sep-2018
Underlying CPALL Last Trading Date 31-Aug-2018
Type Call Listing Date 04-Dec-2017
Strike 96.200 Conversion Ratio 5.80000
TimeDecay Per Day -0.53% Effective Gearing 7.14
Delta 23.33% Implied Volatility 32.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 PCSGH 9.30 +10.71 8.85/8.65 9.40/9.65 Uptrend Tuudnnsduudaunsy

2 GPSC 60 +8.60 59/57.25 60.50/62 Uptrend nauTNgsouMstusnasi ndwmza Downtrend line
3 RCL 9.60 +8.47 9.20/9 9.80/10 Uptrend Big white Cz:jlgﬂﬁmiﬁ;‘fﬁzz ';;?Jh st 9.80
4 KTC 175 +6.35 170/166 177/180 Uptrend Usushdusnusuuuu V-shape

5 SENA 4.10 +6.22 4/3.90 4.16/4.30 Uptrend Fuvin All time high

5 TOP MAINBROAD LOSER

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

1 SQ 545 -24.83 5.20/5 5.75/6 Downtrend sruzduonaLea uad Panic sell s

2 BTC 0.97 -16.38 0.94/0.90 1/1.06 Downtrend Uanian 1 um AAWaAUIHN

3 KSL 4.46 -6.69 4.42/4.28 4.64/4.78  Sideway Down wssTNsnFuNTUIsdnass flemarinsiasio
4 CHG 2.10 -6.25 2.06/2 2.18/2.24 Downtrend nanuuwsudRey Downside Waning

5 MCS 13.40 -5.63 13/12.50  13.90/14.30  Downtrend 9ot Tusouwas ilonnam Bottom

nununlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidruraiduiuiiiunuusinineais tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET

WTI Oil Baltic Dry Index

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

FINANSIA SYRUS

Spot Gold
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11 5.a. 2017 Contracts Long Short Net YTD
nasnu SPDR Asn1sHiomsasviosdn Institution 7983 7671 312 6849
Viszeiu 842.81 o Foreign 3621 3055 566 -37331
Local 9463 10341 -878 30482
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saguuaLderIn 32.50 uvan/noaansansg
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- USD Futures

FINANSIA SYRUS

‘Thai Baht Spot Rate

daily

36.000
35.500
35.000
34.500
34.000
33.500
33.000

£32.550)

"6 de ws owA f AR AR NY. AA.

Wy 6

"7 am fA we we  fu. aA AR ng aA. we. sA 18 am

© 2017 Bisnews AFE (Thaiand) Limited

(T 5T]

32.50** 32.45

LUIAU

32.60* 32.70**

December 12, 2017

13 | Page




g . Chart Insight FINANSIA SYRUS

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
S50217 1102.9 3.3 97669 8183 320650 -6262 16 1101.35 1100.99  1104.00 0.00 0.02 2.22 1.55
S50F18 1101.5 3.3 2 2 13 1 49 1102.88 1101.77 1111.01 0.00 0.02 0.82 -1.38
S50G18 1100.3 3.3 2 2 2 2 77 1099.94 1098.20 1112.71 0.02 0.02 -0.38 0.36
S50H18 1102.8 4.4 14399 1380 37196 3543 108 1093.58 1091.14  1111.49 0.04 0.02 2.12 9.22
S50M18 1098.5 3.6 1301 311 4357 -43 198 1074.95 1070.47  1107.79 0.06 0.02 -2.18 23.55
S50U18 1096.2 35 408 114 4622 46 289 1037.32 1030.79  1085.25 0.09 0.02 -4.48 58.88
Gold Futures
Series Settle  Change CoXtc: gcts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 19340 -150 183 93 2831 59 16 19260 19253 19306 80.21 0.02
GFG18 19380 -180 102 71 988 47 77 19308 19278 19531 71.96 0.02
GFJ18 19440 -140 55 -26 445 40 136 19355 19301 19749 85.30 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDz17 32.63 0.01 16 32.60 0.07
USDF18 32.64 -0.06 49 32.69 0.08
USDG18 32.63 -0.07 77 32.76 0.07
USDH18 32.62 0.00 107 32.84 0.06
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