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- SET50 Index Futures

(S50U17) daily
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S50U17C975 77.00 0.00 130.00 3,627 74.16 2.84 1052.00 0.00 27.74% 12.29
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E S50U17P1050 6.00 0.60 792.00 2,422 0.84 5.16 1044.00 0.00 6.35% -91.24
S50U17P1075 25.30 -0.90 65.00 290 25.84 -0.54 1049.70 0.00 0.00% -40.62
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v I SECTOR OUTLOOK

Energy
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I Top Most Active
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Momentum Trading

GFPT PUBLIC COMPANY LIMITED daily
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Swing Trading

BANPU POWER PUBLIC COMPANY LIMITED daily

(

Support 26.25
Resistance 27.75
Stop loss 25.50

dunzinszazdn (BUY)

p+
Im’

I & lm 224‘00 Tomaldiiun1siusdr 1nalmune
il ss | 27.75 1M

'_17 May 05 09 12 16 18 22 24 26 _Jun 06 08 12 14 16 20 22 26 28 _Jul 05 07 12 14 18 20 24 26 Aug 04 08 10 15 17 21 23 25 29 Sep 06 08 12 14 |

wwwwwwwwwwwwwww

Downside AsgasBusNAe s1ANeD

fradu1 IAAUS N AL LA DDINTD U
Uptrend channel wuadlussuzduidld

l“'*m.

CHAROEN POKPHAND FOODS PUBLIC COMPANY dallyE support 26'25
i 29.50)
, 2900 Resistance 28.50-29
28.50
2600 Stop loss 25.50
pr ” H 750
f'f " | oo duusinszozdu (BUY)
" 26.50)
' 26,00 SIANAINIVIAADUNTOUAIIY DY
“ EzsAso U A g o o8
; trend Channel wdifiusedonau vin
| “ Pk & II d ! hlwu J'Hl.,.l 2500 5 ; e & v
h mi e | Wuarhsimazfiaddusio mauuolia
| . 224.00 LN
‘ 23.50]

1714 17 22 27 Apr07 12 19 24 May05 11 16 19 24 29Jun06 09 14 19 22 27 Jul 06 12 17 20 25 Aug04 09 15 18 23 28 Sep06 11 14|
© 2017 BEnaws AFE (Thalnd

wwwwwwwwwwwwwwww

September 14, 2017 7 | Page



Qﬂ Chart Insight FINANSIA |§

Q SBL
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CPF : CPF24C1710A

CHAROEN POKPHAND FOODS PUBLIC COMPANY movs1(50, 0) daily - )
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Name CPF24C1710A Expire Date(Maturity Date) 06-Nov-2017
Underlying CPF Last Trading Date 31-Oct-2017
Type Call Listing Date 24-Apr-2017
Strike 34.474 Conversion Ratio 7.85916
TimeDecay Per Day -4.41% Effective Gearing 12.39
Delta 11.02% Implied Volatility 54.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 THCOM 17.20 11.69 16.50/16  17.40/17.80 Uptrend onadlumsndusialunming]

2 TPOLY 5.55 7.77 5.40/5.20 5.70/6 Uptrend All time high uesdusio

3 ALT 6.50 7.44 6.30/6 6.60/7 Uptrend soustzna AT TuU

4 RS 18 7.14 17.10/16.20 19/20 Uptrend Tuudnmsdudensudaunss

5 IFS 3.68 6.36 3.60/3.50 3.80/4 Uptrend vransausiudfey 3.60 un Upside (Ua

5 TOP MAINBROAD LOSER

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

1 ASIAN 20.40 -4.67 20/19.10 21.50/22 Uptrend doshluuuwlinondu

2 TEAM 2.10 -3.67 2.06/2 2.16/2.22  Sideway Down wasudsuuuy Flag sa1donmg
3 BANPU 16.80 -345 16.60/16.30 17.20/17.60 Sideway Up wsudAey 16.60 un

4 GPSC 40 -3.03 39.75/38.75 40.50/41.50 Sideway fauusnu 41.50 v doving

nunundsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm
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g® COMMODITY MARKET

WTI Ol Copper

(LIGHT CRUDE USD/1000 BBL) 60 mins (US Comex Copper (EOD)) daily
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I Gold Futures

FINANSIA SYRUS

Spot Gold
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13 Ay, 2017 Contracts Long Short Net YTD
Ao SPDR Asn1sfiansaenase Institution 4574 3798 776 11479
Viszeiu 838.64 ¢ Foreign 1700 634 1066 1965
Local 5271 7113 -1842 519882
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- USD Futures

\ ) T ] = Thai Baht Spot Rate daily
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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
S50U17 1050.1 -2.2 132293 27570 338599 -1226 15 1049.47 1049.14 1051.84 0.01 0.02 0.94 0.63
S50Vv17 1048.7 -2.2 1 1 26 1 44 1050.48 1049.53 1057.43 0.00 0.02 -0.46 -1.78
S50X17 1047.4 2.1 0 0 1 0 76 1050.62 1048.99 1062.64 0.01 0.02 -1.76 -3.22
S50717 1054.4 -2.4 24071 8578 72350 894 105 1049.13 1046.87 1065.73 0.02 0.02 5.24 5.27
S50H18 1053.1 -1.7 1381 739 5821 255 197 1048.31 1044.06  1079.45 0.02 0.02 3.94 4.79
S50M18 1048.4 -0.9 740 106 4034 95 287 1037.12 1030.93 1082.49 0.03 0.02 -0.76 11.28
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20950 70 336 80 1931 -39 46 20822 20803 20966 127.61 0.02
GFZ17 21000 70 259 169 1122 -83 105 20873 20828 21202 127.22 0.02
GFG18 21040 60 20 14 220 7 166 20925 20854 21445 115.12 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.04 -0.05 14 33.17 -0.09
USDVv17 33.05 -0.02 44 33.25 -0.08
USDX17 33.04 -0.02 76 33.33 -0.09
usbz17 33.03 -0.04 105 3341 -0.1
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