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- SET50 Index Futures

(SET50 December 17) daily
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. SET50 Long
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Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 61.40 11.40 56.00 3420 58.79 2.61 1086.40 0.00 13.08% 15.70
c
-§ S50Z17C1050 40.00 8.90 173.00 3262 33.79 6.21 1090.00 0.01 12.23% 20.96
8‘ S50Z17C1075 19.20 5.10 603.00 5829 8.79 10.41 1094.20 0.01 9.43% 34.01
3 S$50Z17C1100 9.30 240 1053.00 8387 0.00 9.30 1109.30 0.02 10.44% 40.94
S50Z17C1125 4.80 1.20 580.00 10115 0.00 4.80 1129.80 0.04 11.88% 43.78
S50Z17P1025 2.00 -0.90 428.00 4460 0.00 2.00 1023.00 -0.06 12.00% -49.68
§ S$50Z17P1050 3.70 -1.80 513.00 5479 0.00 3.70 1046.30 -0.03 9.85% -52.15
3‘ S50Z17P1075 8.50 -4.60 431.00 5863 0.00 8.50 1066.50 -0.02 8.12% -48.89
E S50Z17P1100 22.90 -8.10 218.00 4401 16.21 6.69 1077.10 -0.01 8.59% -32.25
S50Z17P1125 43.30 -10.70 37.00 2593 41.21 2.09 1081.70 0.00 9.06% -21.87
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I SECTOR OUTLOOK
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I Top Most Active

BEAUTY COMMUNITY PUBLIC COMPANY LIMITED daily
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Momentum Trading

MEGA LIFESCIENCES PUBLIC COMPANY LIMITED daily
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Swing Trading
MBK PUBLIC COMPANY LIMITED daily
L *— e Support 20.50
i ﬁ $23.00 .
—+ +l H‘"‘ Resistance 22
* + ! -22.00
4_“*#“' 'J( o Stop loss 19.90
20.00) o
l Auunzinssazdu (BUY)
.F 4 $19.00
. ! 100 SIANTOUFIATHILAZUUIWA S AN
I!i /»""/ o | UBRAL 20 um swealudemizaisith
+*;+-|-'F_i " y s | Boifarnlsiis dTonnadianfiunisdinndu
L+ / ] v
e sod | Tunsnaudl naihuang 22 vm
llz,zmlewsﬁi.mﬁ?m:mg Sep 06 07 11 13 15 19 21 256 27  Oct 0;1 06 fo 12 17 16 34 27 Nev 05 07 09 13 Em| ;400
TIPCO FOODS PUBLIC COMPANY LIMITED daily
1o50 Support 16.40
M I“ '! e | Resistance 17.00
L E”‘“ Stop loss 16.10
N | Ml ;
“ "” Fﬁhl +| ll l' ! I ﬂﬁ% ALz srgran (BUY)
1 || | i "l i .
“ ' .‘! i ”"M‘HLHH . *ﬁ W  16.00 VAFADUUUISULANTIVEIEOL 1590 v
J ‘H‘ 215.50 \DurssfidesudnAaussdondy uoalu
"M o 5o | deyeyiaunisndusinguuuu Double
‘ usg | Bottom mandilemadashdulsisie
;171 17 22 25 ].Jun 06 09 14 19 22 27 Jul 06 12 17 20 256 Aug04 09 15 18 23 28 Sep06 11 14 19 22 27 Oct 05 10 16 19 25 Nov06 09 14W|W::;ij

November 15, 2017 7 | Page



A" Chart Insight

COM7

COM7 PUBLIC COMPANY LIMITED daily
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[FINANSIA SYRUS
INTUCH : INTU24C1807A
INTOUCH HOLDINGS PUBLIC COMPANY LIMITED daily o )
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Strike 77.030 Conversion Ratio 6.55000
TimeDecay Per Day -0.64% Effective Gearing 7.14
Delta 18.54% Implied Volatility 35.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 GL 8.15 +13.99 8/7.50 8.30/8.50 Sideway sognsaunusu 8.30 uw winlinwidu Sideway
2 AMATA 23.80 +8.68 23.20/22.80 24/24.60 Uptrend Tumudunsdundaunss simmzavin New High

3 NNCL 1.63 +7.95 1.59/1.55 1.66/1.70 Uptrend unsdumiladusiads 20 fu snenawuan

4 BFIT 39 +7.59 37.50/36.25 40/41.25 Uptrend navsNUsushdusiomuuunlinfuifiuendu

5 ORI 22.90 +7.51 22.70/21.90 23.50/24 Uptrend duvin All time high siaifles

5 TOP MAINBROAD LOSER

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

1 HTECH 9.40 -9.62 9.20/9 10/10.30 Downtrend g Tusaunmavinsusugu

2 APURE 1.90 -9.52 1.80/1.70 2/2.10 Downtrend Panic sell nansuddeny 2 uw soluii 1.80 vwm
3 THE 4.82 -6.41 4.78/4.70 4.88/5 Sideway ausounsiu Ihdseuning

4 KAMART 7.95 -5.36 7.80/7.70 8.15/8.30 Sideway sovudufiguiludtla Gap  8.30 uwm
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/ / \deway sovzq 8.25 v Wlanduidumadusouln

nuualsznaunisidan Top Gainer uar Top Loser
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g® COMMODITY MARKET

WTI Ol

FINANSIA SYRUS

Sugar

(LIGHT CRUDE USD/1000 BBL) daily
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giglaisd Pattern auninaziinnns Breakout
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- USD Futures

quua 33.00-33.05 u/moaansaNSsg Livin Thai Baht Spot Rate da||y
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o
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33050
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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
S50X17 1083.1 11.6 0 0 57 0 14 1084.37 1084.06 1086.65 0.00 0.02 -0.69 -1.27
S50217 1085.6 10.1 136123 15502 330895 -558 43 1085.69 1084.74  1092.72 0.00 0.02 1.81 -0.09
S50F18 1085.3 12.3 6 -1 17 3 76 1083.07 1081.38  1095.48 0.02 0.02 1.51 2.23
S50H18 1084.9 9.7 10421 2041 22149 449 135 1075.05 1072.04 1097.10 0.04 0.02 1.11 9.85
S50M18 1083.9 10.4 1424 317 5127 -2 225 1055.00 1049.98 1091.74 0.06 0.02 0.11 28.90
S50U18 1080.6 10.1 441 -51 3823 58 316 1015.58 1008.54 1067.18 0.09 0.02 -3.19 65.02
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFz17 20080 -60 318 283 2641 284 43 20156 20139 20287 -76.42 0.02
GFG18 20130 -60 43 34 520 28 104 20207 20164 20522 -76.86 0.02
GFJ18 20170 -60 102 17 255 74 163 20256 20188 20750 -85.65 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDX17 33.08 0 14 33.09 0.03
uSDz17 33.09 -0.01 43 33.16 0.04
USDF18 33.05 0 76 33.25 0
USDH18 33.08 -0.02 134 33.40 0.03
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