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- SET50 Index Futures

(SET50 December 17)
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. 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
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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 75.60 -2.10 0 3384 76.36 -0.76 1100.60 0.00 0.00% 1443
c
-§ S50Z17C1050 44.90 -4.90 25 3097 51.36 -6.46 1094.90 -0.01 0.00% 21.46
8‘ S50Z17C1075 31.10 1.60 240 4987 26.36 474 1106.10 0.00 15.19% 27.45
3 S$50Z17C1100 11.00 0.00 604 7766 1.36 9.64 1111.00 0.01 10.88% 52.64
S50Z17C1125 3.00 -0.50 228 9627 0.00 3.00 1128.00 0.02 11.49% 73.19
S50Z17P1025 0.40 -0.10 41 4703 0.00 040 1024.60 -0.07 17.22% -70.16
§ S$50Z17P1050 0.70 0.00 68 5307 0.00 0.70 1049.30 -0.05 13.65% -80.13
3‘ S50Z17P1075 1.40 -0.50 362 6316 0.00 1.40 1073.60 -0.03 9.72% -95.79
E S50Z17P1100 6.10 -1.60 673 5784 0.00 6.10 1093.90 -0.01 7.14% -83.92
S50Z17P1125 24.90 1.00 9 2629 23.64 1.26 1100.10 0.00 8.55% -38.63
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v I SECTOR OUTLOOK

Health Care Services
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Top Most Active
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Momentum Trading

CP ALL PUBLIC COMPANY LIMITED daily

Support 73.50
Resistance 76.25/78

Stop loss 72.50 ! -;72.00
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SOMBOON ADVANCE TECHNOLOGY

Support 23.30
Resistance 24.20/25.00

Stop loss 22.90
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Swing Trading

HANA MICROELECTRONICS PUBLIC COMPANY dallyr
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Stop loss 46.50
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ADVANC

ADVANCED INFO SERVICE PUBLIC COMPANY
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SAWAD : SAWA24C1804A

SRISAWAD CORPORATION PUBLIC COMPANY daily
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Name SAWA24C1804A Expire Date(Maturity Date) 07-May-2018
Underlying SAWAD Last Trading Date 30-Apr-2018
Type Call Listing Date 30-Oct-2017
Strike 84.830 Conversion Ratio 7.90000
TimeDecay Per Day -1.00% Effective Gearing 6.23
Delta 22.74% Implied Volatility 52.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SAMART 12 5.26 11.70/11.40  12.30/12.50  Downtrend whadug Tuuualinenas

2 SAWAD 63.25 4.98 61.75/60 63.75/67.25 Sideway Up nza 63.75 vlst Upside asitlaniiadnads
3 VNG 11.10 3.74 10.80/10.40 11.50/12 Downtrend Amwndnginuduideau

4 BWG 1.41 3.68 1.36/1.30 1.45/1.50 Downtrend flushszosdunouassio

5 MBK 20.40 3.55 19.70/19 20.70/21.50 Uptrend Tumusinmsdunduunudaunss

5 TOP MAINBROAD LOSER

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

1 ALT 5.05 -16.53 5/4.50 5.30/5.80 Downtrend f&anan Bottom Tua

2 uv 8.40 -11.11 8/7.65 9/9.35 Downtrend Panic sell siaiilos uursudday 8 uw

3 BEAUTY 18.20 -9.00 17.80/17.20  19.10/20 Sideway Windusugu nasniduinsaiiodusenounti
4 ASIAN 9.40 -7.84 9/8.60 10/10.60 Downtrend Usudassioliles filonalnaassions

5 FTE 3.14 -7.65 3.10/3 3.26/3.40 Downtrend nansudAgy 3.26 um Downside Un

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidrulraiduiuiiiunuussnineas tnamumsidanussinssiaduniey **
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g® COMMODITY MARKET

(HIGHT CRUDE USD)1000 881 60 mins {ICE SUGAR #11 (EOD)) daily
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Level 1 Level 2 Level 1 Level 2
Support 57.00 56.00 Support 14.00 14.40
Resistance 57.80 58.40 Resistance 13.56 13.40

fanifnutdit Downtrend Line

sahiugnensvind lsesninudsanniiususdunadeununduvss
\&u Downtrend Line fiudau 58.50 soaasudqliniu annusswnui
Aadu vih nasszozdaluilunsuniesioasragulng
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a

srwzdugamanisainmsUsusassioossiaiinena innefithnunsogii
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Breakout rinutdu Downtrend Line lguga

filonaususindusio

AN 60 1T SenasrGasnduguun e
157 wifazadluvin New low Tuszninatu waziilodune
ANANNTARAAU FIAATUITANILUIGTUDDILEU
Downtrend Line lsud vinTwuosinsaiilonna
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duusinszurdu GFZ17 (Trading Long)

o dunu Long #ivdna 1243 seaas iWhuunui
usna 1250 moaand uazidandneianui 1238

bhGakE

12 5.A. 2017
nasnu SPDR Asn1sHiomsasviosdn
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I Gold Futures

Spot Gold
it $1,295.00

60 mins

£1,290.00

£1,285.00
£1,280.00
£1,275.00
£1,270.00
$1,265.00
£1,260.00
-1,255.00
$1,250.00

$1,245.00

W1 242 84
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HUISUY BUIEIU
1240 1235 1250 1260
Contracts Long Short Net YTD
Institution 6783 7274 -491 6358
Foreign 2680 3095 -415 -37746
Local 8229 7323 906 31388
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v

- USD Futures

wioulisaguuudesni 32.50 un/ Thai Baht Spot Rate da"y
noaaNsaNnSs dalsinu 'I#W |‘ E
‘ |

Wonuliihdunauuiudesi 32.50 v/ ﬁ

e e A 3 . e ‘ } ]
poaaNTansg v emAlii AUk azdaundadaln “ : 134,000
nAsou 32.50-32.70 un/moaansanag t |

34.500

gniuudeaAIvzg 32.50 un/aoaansansg as |‘

. 33500
WARATIUADUARNIG i | ‘1 !

§ iy u z
duuninszasdu USDZ17 (Trading Long) Ll -

o wWosnédo Trading Long siunu 1 5.A.97HMNNYN u

32.60-32.70 v /aoaansansy setavinn s %

INIARUU MDA MndaU 32.80-32.85 un/

ADAANTANSG 32,000
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o -31.500
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Market Summary & Theoretical Price

Series Settle
S50Z217 1104.9
S50F18 1103.5
S50G18 1102.3
S50H18 1105.6
S50M18 1101.2
S50U18 1098.5
Series Settle
GFz17 19290
GFG18 19330
GFJ18 19380

Series
UsDZz17
USDF18
USDG18
USDH18

Vol.

Change Contracts Change
2.0 63116 -34553
2.0 1 -1
2.0 0 -2
2.8 9499 -4900
2.7 464 -837
2.3 243 -165

Vol.

Change Contracts Change
-50 324 141
-50 178 76
-60 72 17

Settle
32.61
32.62
32.55
32.60

SET50 Index Futures

ol Change Il)):l)i’;:r‘;
321100 450 15
13 0 48
2 0 76
40669 3473 107
4413 56 197
4624 2 288

Gold Futures

Days to

ol Change Delivery
2916 85 15
1112 124 76
464 19 135

USD Futures

Theoretical

Theoretical Lower

1101.99 1101.65

1103.52 1102.43

1100.63 1098.91

1094.32 1091.90

1075.74 1071.28

1038.18 1031.66

Theoretical
Theoretical Lower
19271 19265
19319 19289
19366 19313

Change Days to Delivery
-0.02 15
-0.02 48
-0.08 76
-0.02 106

Div.
Upper Yield
1104.48 0.00
1111.49 0.00
1113.24 0.02
1112.08 0.04
1108.43 0.06
1085.98 0.09
Upper
19315
19540
19758
Theoretical
32.63
32.72
32.79
32.87

Fund
Rate

0.02
0.02
0.02
0.02
0.02

0.02

Premium /

Discount

18.99
10.71

14.02

Basis P|:emium
Discount
3.54 291
2.14 -0.02
0.94 1.67
4.24 11.28
-0.16 25.46
-2.86 60.32

Risk Free Rate

0.02
0.02

0.02

Basis

0.02
0.03
-0.04

0.01
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