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- SET50 Index Futures
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Contracts Long Short Net YTD

Institution 24719 21352 3367 23898

Foreign 21923 20088 1835 (34997)
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g8 SETS0 Index Options
. SET50 Long
\ “UN Cost Profit/L
P/l. S50M17C1000 Auuin : Wait and See Index S50M17C1000 OS5 rofit/Loss
100 900 -100 12.8 -12.8
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0 NN 2 1075 75 128 62.2
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Intrinsi All-in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?tve
Interest Value Premium Volatility Gearing
S50M17C950 40.60 3.00 5.00 652.00 41.24 -0.64 990.60 0.00 0.00% 23.74
c
-§ S50M17C975 17.10 3.30 123.00 3509.00 16.24 0.86 992.10 0.00 5.30% 54.08
8' S50M17C1000 2.50 0.90 378.00 7535.00 0.00 2.50 1002.50 0.01 6.64% 112.85
3 S50M17C1025 0.40 0.10 133.00 6192.00 0.00 0.40 1025.40 0.03 9.18% 122.01
S50M17C1050 0.10 0.00 10.00 1249.00 0.00 0.10 1050.10 0.06 11.61% 116.66
S50M17P950 0.30 -0.30 61.00 5145.00 0.00 0.30 949.70 -0.04 10.88% -107.78
§ S50M17P975 1.30 -0.40 143.00 6669.00 0.00 1.30 973.70 -0.02 7.72% -114.91
3‘ S50M17P1000 11.70 -3.20 356.00 6210.00 8.76 2.94 988.30 0.00 7.95% -57.77
é S50M17P1025 35.20 -3.70 37.00 1308.00 33.76 1.44 989.80 0.00 13.73% -24.32
S50M17P1050 59.50 -4.60 0.00 796.00 58.76 0.74 990.50 0.00 18.23% -15.39
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v I SECTOR OUTLOOK

Transportation & Logistics
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I Top Most Active

PTT PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading

WHA CORPORATION PUBLIC COMPANY LIMITED daily
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INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
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SUPER - SUPE24C1712A

SUPERBLOCK PUBLIC COMPANY LIMITED daily
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Name SUPE24C1712A
Underlying SUPER
Type Call

Strike 2.080
TimeDecay Per Day -0.60%
Delta 33.34%

LUIGNU
1.53

(LT

1.45 1.42 1.49

Wonuilsmaunsadullavinldifuiuusn nasanaiivsusianad
wnsiaiilosnin 15 fu visiluesdlonaasiiazldidiunsfiudlusoudu
SaviedsAdiansadustnunigin 149 vuldasdudyao
Asnduiluvnamaila

AounuToNAINNIGH

Tnsdwsf 02-658-9915
Email: dw@fnsyrus.com

Line: @dw24
Expire Date(Maturity Date) 21-Dec-2017
Last Trading Date 15-Dec-2017
Listing Date 12-Jun-2017
Conversion Ratio 0.39800
Effective Gearing 3.95
Implied Volatility 70.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SEAFCO 14.30 7.52 13.90/13.60 14.50/15 Uptrend Fuvin All time high

2 PSL 10.8000 7.52 10.60/10.20  11/11.40 Uptrend Tamudunsdundaunss

3 ASIAN 11.40 6.54 11.10/10.70  11.60/12 Uptrend Tower Bottom filomadiuvin High Tvai
4 EARTH 1.41 6.02 1.37/1.28 144/1.52 Downtrend fiushdug nasdenin

5 STA 16.10 5.92 15.70/15.30 16.30/16.70  Sideway Up anfusovvnduifiusudoduniu 16.70 um

5 TOP MAINBROAD LOSER

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

1 KSL 545 4.39 5.35/5.25 5.60/5.75 Sideway Down fauuwdsnuddsy 5.75 uwm

2 MC 19.50 3.94 19.30/19 19.90/20.30 Sideway Up fusedondu um 19 v faszAsenIwuIn

3 PTG 21.50 2.71 20.90/20.30 22/22.50 Downtrend doudhassiaeuuualiiunan

4 PM 11.40 2.56 11.20/11 11.60/12 Sideway winfiswAnsduuy Evening star Alanaausou
5 PACE 2.90 2.03 2.84/2.76 2.98/3.06  Sideway Down iwminfwdsau dlomaaan: 2.76 um

nununlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidrulraiduiuiiiuniuussnineas tnamumsidanussinssiaduniey **
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g® COMMODITY MARKET

WTI Oil TOCOM Rubber

(LIGHT CRUDE USD/1000 BBL) daily (TOCOM Rubber) daily
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i Gold Futures
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uuISsy
1265 1260
Contracts Long
Institution 5429
Foreign 305
Local 12213
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BuGNL
1270 1275
Short Net YTD
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5152 (4847) (1242)
6226 5987 (4271)
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- USD Futures

Thai Baht Spot Rate
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Market Summary & Theoretical Price

Series Settle

S50M17  992.06
S50N17 990.8
S50Q17 989.5
S50U17 985.7
S50Z17 984

S50H18 980.3

Series Settle

GFM17 20,400
GFQ17 20,460

GFV17 20,520

Series

USDM17
USDN17
USDQ17

usbul7

Change

0.00
4.50
4.50
4.20
3.90

4.00

Change

-190
-200

-170

Vol.
Contracts

91744
2
0
11450
454

154

Vol.
Contracts

311
203

11

Settle

33.98
33.98
33.98

34.03

Change

14501
2
0
2963
-220

10

Change

-373

-147

Ol

SET50 Index Futures

Change

280562 -4079

51

0

32241 2104

4097 -68

1927 26

ol

1,731
707

334

Change

18

63

Days to Theoretical
Delivery  ypeoretical  Lower
15 991.53 991.22
44 992.48 991.59
77 992.64 991.07
107 991.21 989.03
197 990.44 986.43
289 979.78 973.89
Gold Futures
Days to Theoretical
Delivery  rpooretical  Lower
15 20,450 20,444
77 20,502 20,470
138 20,553 20,495

19

USD Futures

Change

-0.09
-0.10
-0.11

-0.06

Days to Delivery

15

44

77

106

Div. Fund
Upper Yield Rate
993.77 0.79% 0.015
999.05 0.46% 0.015
1004.14  0.83% 0.015
1007.19 1.51% 0.015
1019.86  1.65% 0.015
1022.95 2.96% 0.015
Premium /
Upper Discount
20,496 -49.91
20,739 -41.99
20,978 -33.22
Theoretical
33.95
34.03
34.12
34.20

Basis P|:emium

Discount
0.82 0.53
-0.44 -1.68
-1.74 -3.14
-5.54 -5.51
-7.24 -6.44
-10.94 0.52

Risk Free Rate

1.50%
1.50%

1.50%

Basis

0.07
0.07
0.07

0.12
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