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Contracts Long Short Net YTD
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i SET50 Index Options
e s i SET50 Long
UUWO BN Cost Profit/L
P/L §50U17C1000 B tand See Index  ssou17ciopo COst Profit/toss
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Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 46.80 4.10 2.00 708 49.16 -2.36 996.80 0.00 0.00% 20.37
=
.g S50U17C975 21.60 1.40 288.00 4413 24.16 -2.56 996.60 0.00 0.00% 41.45
8‘ S50U17C1000 3.70 0.20 221.00 14757 0.00 3.70 1003.70 0.00 2.94% 126.72
3 S50U17C1025 0.40 -0.10 266.00 11226 0.00 0.40 1025.40 0.03 4.61% 145.28
S50U17C1050 0.10 -0.30 21.00 1003 0.00 0.10 1050.10 0.05 6.32% 130.31
S50U17P950 1.10 -0.20 72.00 11064 0.00 1.10 948.90 -0.05 9.88% -64.27
§ S50U17P975 2.00 -0.30 195.00 14884 0.00 2.00 973.00 -0.03 6.96% -77.57
3' S50U17P1000 8.00 -2.20 225.00 12429 0.84 7.16 992.00 -0.01 5.41% -64.22
é S50U17P1025 30.00 -2.70 56.00 4002 25.84 4.16 995.00 0.00 9.40% -25.83
S50U17P1050 54.90 -2.20 12.00 303 50.84 4.06 995.10 0.00 14.04% -15.23
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I SECTOR OUTLOOK
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I TopMost Active
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INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
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d Swing Trading

JAY MART PUBLIC COMPANY LIMITED
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KKP : KKP24C1708A

KIATNAKIN BANK PUBLIC COMPANY LIMITED daily
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Name KKP24C1708A Expire Date(Maturity Date) 29-Aug-2017
Underlying KKP Last Trading Date 23-Aug-2017
Type Call Listing Date 08-Aug-2016
Strike 60.925 Conversion Ratio 9.41797
TimeDecay Per Day -0.72% Effective Gearing 10.06
Delta 93.34% Implied Volatility 47.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 ECL 3.58 7.83 3.46/3.36 3.82/4 Uptrend os@si 8 2t 6 UF W6sY6 Z¥
2 BEAUTY  13.40 7.20 13/12.70 13.70/14 Uptrend i @BAIl time high

3 STPI 6.85 7.03 6.60/6.20 7/ 7.5 Downtrend RRI (B &LYOH7 86 7 €0 6
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5 COM7 12.50 5.93 12.20/ 13/ 13. SidewayUp $t Rz U6 w666 @/Bs@st aE &l 8

5 TOP MAINBROAD LOSER

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

1 AMANAH 1.17 9.30 1.10/1.03 1.20/1.34 Downtrend ‘AT TN oUW | 601 Fuve
2 STA 11.40 8.80 11/10.30 11.70/12 Downtrend ES UWs Niv@&8 & o\ F UOTBUt $
3 BEC 15.80 8.67 15/14 16.20/16.50  Downtrend L B U 3 amsttr 52168 \G-

4 S\ 5.20 7.96 5.15/5 5.35/5.55  Sideway Down W6s$ 0UEEBO| ON

5 BIG 3.16 6.51 3.08/3 3.30/3.46 Downtrend OEBUL 2ORYSH gLOY

t F USWt 6 Uces U (TopHaider WS Top Loser
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g® COMMODITY MARKET
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I Gold Futures

Spot Gold 60 mins
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- USD Futures

Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

Series Settle
S50Q17 998.5
S50U17 995.3
S50V17 995.6
S50717 997.4
S50H18 993.8
S50M18 988.0
Series Settle

GFQ17 20170

GFV17 20200

GFz17 20250

Series

USDQ17
USDU17
uUsDVv17
usbDz17

Change

4.29999

2.20001

4.29999

1.80004
2

2.29999

Change

-170
-180

-170

Vol.

Contracts Chapge
12 12
77879 -43490
2 -1
4945 -6744
217 -187
103 -104
Vol.

Contracts Change
461 -513
266 -462

56 -11
Settle
33.27
33.25
33.25
33.25

SET50 Index Futures

ol Change g:l){; et :y . Theoretical
Theoretical Lower
14 12 14 999.43 999.14
348147 -5758 44 1000.41 999.51
9 2 73 1000.50 999.00
43649 -284 134 999.12 996.37
3644 28 226 998.23 993.59
1842 -13 316 986.53 980.04
Gold Fuures
o S DD :l){‘sl et :,y . Theoretical

Theoretical Lower

2340 -301 14 20128 20123
1753 -139 75 20179 20148
708 6 134 20228 20172

Change

0.05

0.02

0.05

0.04

USD Futures

Days to Delivery

14
43
73

134

l?iv. Fund Basis P|:emium
Upper Yield Rate Discount
1001.54 0.01 0.02 -0.66 -0.93
1007.04 0.00 0.02 -3.86 -5.11
1011.49 0.01 0.02 -3.56 -4.90
1019.30 0.02 0.02 -1.76 -1.72
1032.26 0.02 0.02 -5.36 -4.43
1034.11 0.03 0.02 -11.16 1.47
P;::itr::t/ Risk Free Rate
Upper
20171 41.61 0.02
20406 21.18 0.02
20634 22.41 0.02
Theoretical Basis
33.33 -0.02
33.40 -0.04
33.48 -0.04
33.65 -0.04
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