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B® SET50 Index Futures

(SETS0 September 17) daily
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H B -
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g8 SETS0 Index Options
. SET50 Long
) 77 o I Cost Profit/L
p/|_ $50U17C1000 Az ¢ Wait and See e ssou17c1o00 COst Profi /Loss
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100 925 -75 6.8 -6.8
/ Aauns : Wait and See 950
80 -50 6.8 -6.8
VIONUFIAR © -
" / e 3 975 25 68  -68
ﬁ'\"lsmamwmmmsg =
Pl o 1000 0 6.8 6.8
40 wWhnaneasvindnls ;-
/ . . 1025 25 6.8 182
20 ANAUNU (LHDKRUADNY) -
/ 1050 50 6.8 432
D T T T T T 1
900 925 950 975 1000 1025 1050 1075 1100 1075 75 6.8 68.2
20
1100 100 6.8 932
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 43.40 2.80 68.00 614.00 49.35 -5.95 99340 -0.01 0.00% 20.32
c
.g S50U17C975 20.00 2.60 492.00 3280.00 24.35 -4.35 995.00 0.00 0.00% 41.21
8' S50U17C1000 5.00 1.20 1685.00 10703.00 0.00 5.00 1005.00 0.01 2.90% 96.35
3 S50U17C1025 0.70 0.00 514.00 5787.00 0.00 0.70 1025.70 0.03 3.96% 120.44
S50U17C1050 0.50 0.40 55.00 936.00 0.00 0.50 1050.50 0.05 6.19% 86.71
S50U17P950 0.90 0.10 152 6807 0.00 0.90 949.10 -0.05 7.20% -68.72
§ S50U17P975 2.50 -0.20 1288 8501 0.00 2.50 972.50 -0.03 5.75% -69.42
3‘ S50U17P1000 12.00 -1.50 960 7401 0.65 11.35 988.00 -0.01 6.34% -41.93
E S50U17P1025 32.70 -2.20 138 1914 25.65 7.05 992.30 -0.01 9.09% -22.00
S50U17P1050 57.30 #N/A 0 237 50.65 6.65 992.70 -0.01 12.78% -13.78
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I SECTOR OUTLOOK
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I Top Most Active
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Swing Tradin
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CPN : CPN24C1711A

CENTRAL PATTANA PUBLIC COMPANY LIMITED + daily_ [l,“,")'ag‘u l,l,‘l,l,’)ﬁ"]u
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Name CPN24C1711A Expire Date(Maturity Date) 07-Dec-2017
Underlying CPN Last Trading Date 30-Nov-2017
Type Call Listing Date 24-Apr-2017
Strike 75.730 Conversion Ratio 7.10000
TimeDecay Per Day -0.58% Effective Gearing 6.04
Delta 41.44% Implied Volatility 43.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 LST 6.15 7.89 6/5.70 6.30/6.50 Sideway Up Fuandu 6 v fenwiduuan
2 BAFS 48.50 4.86 47.75/47 49/50 Uptrend All time high

3 GFPT 19.10 4.37 18.70/18.30 19.50/20 Sideway Up ausaUng InsuuunIedusauln
4 SCN 5.25 3.96 5/4.90 5.50/5.85 Downtrend nananangeauuideau

5 ASAP 9.35 3.31 9.15/9 9.50/9.75 Uptrend Tumusinnmsduginudaunss

5 TOP MAINBROAD LOSER

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

1 S 4.28 7.76 4.20/4.10 4.36/4.48  Sideway Down wu5U 4.20 vwansnsalgiusmafeils
2 MPIC 1.83 4.19 1.80/1.70 1.90/1.95  Sideway Down unlsslunsau Downtrend channel

3 ASIAN 13 3.70 12.60/12 13.30/13.70 Sideway ot Turhainsusugu azaurias

4 MALEE 40 3.61 39/38 41/42 Downtrend SIANLNDEYUTNUY

5 ERW 5.45 3.54 5.40/5.20 5.60/5.75 Uptrend dosluunnlinendu

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauiduraiduiuiiiumnuussnineas tnamumsidanussainssialuiey **
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g® COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL) 60 mins Baltic Dry Index
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J Gold Futures

o P o = Spot Gold 60 mi
wanauulsuLauii 1215 aaaansarie P i o
Downside 11111 1205 aaaans IH : ‘H ]
it - 1,245.00
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\ ‘ “ h& " r“ 1. " X“ Y‘hﬁh " 1,225.00
y t' L '
Anuziinszardis GFQ17 (Trading Long) i‘, !' ‘ K*T‘ TT‘ ”‘ ”' W) ‘Y 'h £1,220.00
.’ o s o o "‘ 'Y “"I’ 1.216.73
o dunu Short fiudna 1225 aoaand fesio landl 121500
Whnanumsvindlsi 1205 aeaans wazidou N*H'"T W‘ ﬂh ‘i'
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© 2017 Bisnews AFE (Thaiand) Limited www bisnews com
HUISUY BUIEIU
1210 1205 1220 1225

13 A.@. 2017 Contracts Long Short Net YTD

naanu SPDR annnsfiansasnasdad Institution 7029 7510 (481) -193
3.55 i g5esiu 828.84 siu Foreign 1574 1548 26 -24031
Local 7444 6989 455 24224
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- USD Futures

wWhmanoudaan 33.80-33.85 un/noaans SR S WY 00
W -236.200
Asuulituign do eduumluzsilazusesuds “. 236'000
Adhusna 33.80-33.85 un/aeaand lauszifiu "A T 235'800
YamasaTiANSnsoufioduiauuudeasinan 30,600
£35.400
-335.200
Arunsiszazdi USDU17 (Trading Short) [
£34.800
« wosmla Short USDU17 ifionudisiunuseds -?34.600
33.93-33.96 vw/meaansanag Jivunusata 234.400
1o USDU17 naaou 33.90 uaz 33.850 uw/ 34200
noAaNsaNsg sawnanuiie USDU17 dausniu 34,000
34.10 un/neaansanss ;00
-533.600
-233.400

15 Oct Nov Dec '16 Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec {7 Feb Mar Apr May Jun Jul Aug Sep \

© 2017 Bisnews AFE (Thaiiand) Limited Wi bisnews.com
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50N17 996.4 0.60 13 10 96 -8 14 999.62 999.33 1001.73 0.79% 0.015 -2.95 -3.22
S50Q17 994.8 0.60 0 0 2 0 47 1000.69 999.72 1007.77 0.46% 0.015 -4.55 -5.89
S50U17 992.8 2.40 70074 -11617 304552 15221 77 1000.76 999.18 1012.36 0.83% 0.015 -6.55 -7.96
S50717 993.4 1.90 4752 -610 21594 343 167 999.30 995.87 1024.45 1.51% 0.015 -5.95 -5.90
S50H18 989.8 2.40 361 8 2779 25 259 998.29 992.97 1037.29 1.65% 0.015 -9.55 -8.49
S50M18 983.7 1.80 161 40 815 52 349 985.40 978.23  1037.95 2.96% 0.015 -15.65 -1.70
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 19,780 30 94 -464 2,504 -202 47 19,652 19,633 19,791 128.15 1.50%
GFV17 19,820 10 10 -109 729 -9 108 19,701 19,657 20,020 118.98 1.50%
GFz17 19,880 30 35 -18 249 27 167 19,749 19,681 20,242 131.42 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 33.95 -0.06 14 33.96 0.03
uSDQ17 33.94 -0.07 47 34.05 0.02
usbui7 33.97 -0.06 76 34.13 0.05
usbzi7 33.98 -0.05 167 34.37 0.06
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