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- SET50 Index Futures

(SET50 September 17)
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. SET50 Long
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20
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Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 38.30 0.30 1.00 606.00 41.95 -3.65 988.30 0.00 0.00% 23.74
c
.g S50U17C975 14.90 -0.40 80.00 2820.00 16.95 -2.05 989.90 0.00 0.00% 58.79
8' S50U17C1000 2.70 0.10 116.00 10444.00 0.00 2.70 1002.70 0.01 3.16% 108.32
3 S50U17C1025 0.70 -0.10 237.00 5649.00 0.00 0.70 1025.70 0.03 476% 102.25
S50U17C1050 0.10 -0.10 0.00 936.00 0.00 0.10 1050.10 0.06 5.34% 117.34
S50U17P950 0.70 -0.20 132 6720 0.00 0.70 949.30 -0.04 5.95% -83.08
§ S50U17P975 2.80 -0.10 376 8104 0.00 2.80 972.20 -0.02 4.80% -77.24
3‘ S50U17P1000 14.70 0.00 144 7249 8.05 6.65 985.30 -0.01 5.49% -41.76
E S50U17P1025 38.00 0.40 50 1937 33.05 495 987.00 0.00 8.82% -20.38
S50U17P1050 63.00 -0.20 10 227 58.05 495 987.00 0.00 12.41% -13.05
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T I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading
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d Swing Trading

GFPT PUBLIC COMPANY LIMITED

it
b mH iy g g

o

r*r.+
+

-

¢t

l*lT

AT

-

"

ITiLl

daily

b

| 'I”‘Th ©19.00
b 3

L;@&oo

17.00)

22.00

21.00]

l
ili “'Hh

LT ml'

20.00

‘e |
M . g

— © 16.00
15.00)

14.00

I
arsi1(14, 70, 30)

100.0000]

- 50.0000

'——& 2017 Benews AFE (Thaland) Limited

1716 19 24 27Feb06 09 15 20 23 Mar06 09 14

17 22 27

Apr07 12 19 24 May05 11 16 19 24 29Jun 06 09 14 19 22 27 Jul 06 12 |

wwwwwwwwwwwwww

BANGKOK LIFE ASSURANCE PUBLIC COMPANY

i o,

hh\

by
Wi

bl H

52.00
51.00
50.00
49.00
48.00
47.00]
46.00

45A00

\ |++F Am mllh +*+T
R

Lyig
Sl

L] 44_00'

:43.00

17 09 13 1517 21 23 27 29 Apr05 10 12 18 20 24 26 May 05 09 12 16 18 22 24 26 30Jun05 07 09 13 15 19 21 23 27 29 Jul 05 07 12 |

® 2017 Bisnews AFE (Thaland) Limited

FINANSIA SYRUS
4

Support 18
Resistance 19.40
Stop loss 17.60

dunzinszazdn (BUY)

RSI
Tugnildoudnesin dlonmageiiazdiuns

agws Oversold  uUegins1AN

sanduluszezsulnai 1nadhvune 19.40

U
Support 43.50
Resistance 45/46
Stop loss 43

drunsinszezdn (BUY)

Faranuusuing 44 vwlusznineiu
waztAausgonau Wudeyayrasduuy
False Breakout 3Jsmimnisainisingn

and lomasuingu

July 13, 2017

7 | Page



Chart Insight

ADVANC
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FINANSIA SYRUS|

LH : LH24C1806A
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7 SIOTTZ War SOST0 T SQ0Z %% Apr OTTITTIOZ125 Nay SO0912T6T8Z4%5 i 0506 2141620222675 Ju GoT1a Line: @dw24
Name LH24C1806A Expire Date(Maturity Date) 05-Jul-2018
Underlying LH Last Trading Date 29-Jun-2018
Type Call Listing Date 12-Jun-2017
Strike 12.810 Conversion Ratio 1.75000
TimeDecay Per Day -0.30% Effective Gearing 4.52
Delta 34.70% Implied Volatility 41.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 MPIC 1.91 11.70 1.95/1.75 2/2.10 Sideway Down waamwinajilu Sideway Down
2 ASAP 9.05 9.04 8.75/8.60 9.30/9.50 Uptrend All time high

3 DTAC 54.75 6.83 53.50/51.75 55/55.50 Sideway Up Bearish divergence

4 GGC 14.30 593 14/13.50 14.60/15 Uptrend Tumusiundumnudaunss

5 coL 56.50 5.61 54.75/53  57.75/59.75 Uptrend duvin High Tvai Upside @anina

5 TOP MAINBROAD LOSER

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

1 SPALI 24.40 7.92 24/23.70 24.70/25 Sideway Up linan 24 v Mwnudigd

2 LEE 3.28 5.20 3.20/3.10 3.38/3.50 Sideway vanas 3.20 Lnibudamnandufeni lsid

3 BIG 4.20 498 4.12/4 438/450  Sideway Down  Downside Eudnsin nadnduusuadny 4 uwm
4 PSL 9.75 3.47 9.60/9.30 10/10.30 Uptrend dosluunnlinendu

5 EASON 3.76 3.09 3.64/3.60 3.88/4 Sideway winduenwiil lianansadu 3.80 v awaduiluay

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidruraiduiuiiiunuussnineais tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET
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i Gold Futures
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- USD Futures

iWhunnoudaan 33.80 unn/aoaans Thai Bat Spot Rate dally.
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

. Vol. Days to Div. Fund . Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50N17 995.8 2.60 g 2 104 0 15 996.38 996.07 998.63 0.79% 0.015 -0.29 -0.58
S50Q17 994.2 2.50 0 -1 2 0 48 997.45 996.47 1004.66 0.46% 0.015 -1.89 -3.25
S50U17 990.4 2.80 81691 29485 289331 0 78 997.52 995.92  1009.22  0.83% 0.015 -5.69 -7.12
S50217 9915 2.10 5362 2903 21251 0 168 996.04 992.61 1021.26 1.51% 0.015 -4.59 -4.54
S50H18 987.4 2.30 353 203 2754 0 260 995.03 989.70  1034.05 1.65% 0.015 -8.69 -7.63
S50M18 981.9 1.70 121 103 763 0 350 982.14 974.98 1034.68 2.96% 0.015 -14.19 -0.24
Gold Futures
Theoretical -
Series Settle Change C Vto > ¢ Change ol Change DD al).(s to PI;(.eml.umt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFQ17 19,750 90 558 161 2,706 0 48 19,699 19,680 19,842 50.68 1.50%
GFV17 19,810 100 119 61 738 0 109 19,749 19,705 20,072 61.39 1.50%
GFz17 19,850 90 53 8 222 0 168 19,796 19,728 20,294 53.72 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 34.01 -0.10 15 33.98 0.07
uSDQ17 34.01 -0.12 48 34.07 0.07
USbu17 34.03 -0.07 77 34.15 0.09
usDz17 34.03 -0.09 168 34.40 0.09
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