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- SET50 Index Futures
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. SET50 Long
) U Cost Profit/L
P/L $50217C1075 Auuein ¢ Wait and See Index s50z17c1075 <ost Profi /Loss
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Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 51.00 -0.40 0.00 6349 51.63 -0.63 1076.00 0.00 0.00% 20.90
c
-§ S50Z17C1050 32.20 1.30 35.00 2813 26.63 5.57 1082.20 0.01 10.48% 25.41
8‘ S50Z17C1075 14.70 1.20 349.00 2813 1.63 13.07 1089.70 0.01 9.33% 38.46
3 S$50Z17C1100 6.70 0.30 256.00 2813 0.00 6.70 1106.70 0.03 10.43% 45.38
S50Z17C1125 3.50 0.20 68.00 2813 0.00 3.50 1128.50 0.05 12.08% 46.81
S50Z17P1025 2.20 -0.80 87 6899 0.00 2.20 1022.80 -0.05 11.49% -51.58
§ S$50Z17P1050 5.10 -1.40 419 3305 0.00 5.10 1044.90 -0.03 10.02% -48.64
=3
3‘ S50Z17P1075 11.70 -2.30 398 3305 0.00 11.70 1063.30 -0.01 8.40% -43.59
E S50Z17P1100 29.60 -240 37 3305 23.37 6.23 1070.40 -0.01 10.07% -26.36
S50Z17P1125 48.70 -1.30 5 3305 48.37 0.33 1076.30 0.00 7.11% -21.26

November 17, 2017 3 | Page



A Chart Insight _, FINANSIA SYRUS

V%

I SECTOR OUTLOOK

Petrochemicals
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I Top Most Active

BANGKOK BANK PUBLIC COMPANY LIMITED daily AIRPORTS OF THAILAND PUBLIC COMPANY
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Momentum Trading
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Swing Trading
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FINANSIA SYRUS

MAJOR : MAJO24C1801A

MAJOR CINEPLEX GROUP PUBLIC COMPANY daily
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Line: @dw24
Name MAJO24C1801A Expire Date(Maturity Date) 06-Feb-2018
Underlying MAJOR Last Trading Date 31-Jan-2018
Type Call Listing Date 22-May-2017
Strike 42.644 Conversion Ratio 8.68583
TimeDecay Per Day -2.62% Effective Gearing 9.25
Delta 7.97% Implied Volatility 49.00%
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5 TOP MAINBROAD GAINER

TOP GAINER AND LOSER

FINANSIA SYRUS

%Change Support Resistance Trend (1 Week) Technical View
1 NNCL 1.81 +11.73 1.77/1.71 1.84/1.88 Uptrend depsuUsusdusionuuwiliugia
2 GIFT 5.05 +11.23 4.90/4.70 5.15/5.30 Downtrend Wussmsitudzsosduluuuliinenag
3 SF 8.50 6.92 8.25/8 8.80/9 Uptrend Fasduneaou High déinyit 8.80 um
4 1 8.90 +659  870/8.35 9/9.20 Sideway ~ wmathgnud 8.35 1w segmatiumadouiasin
9.20 v wnuulst Upside usilsisinu Sideway
5 SAT 24.30 +6.58 23.60/23.10 25/26 Uptrend s e lsinsou Bollinger bands dusiaifias
5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View
1 SAPPE 28.75 -5.74 28.25/27.25 29.75/30.50 Sideway Up nseldolinan 28.25 vmsnwnAwinn
2 SAWAD 64 -4.83 63/60 65.50/68.25 Uptrend s ulafiduszu 63 vmls ihuitnsepaduuin
3 ASIAN 12.70 -4.51 12/11.60 13.10/13.70  Sideway Down o1agella Gap i 12 um
4 GL 8.60 -4.44 8.30/8 9/9.75 Sideway nsou Sideway 8.30 — 9 uwm
5 MONO 418 -4.13 4.10/4 4.28/4.42 Sideway Usushusugulusoudu

nuualsznaunisidan Top Gainer uar Top Loser
- Ysunawnsdannuads 5 u unand 10 auum
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WTI Ol

FINANSIA SYRUS

g® COMMODITY MARKET

Soybean Oil

(LIGHT CRUDE USD/1000 BBL) 60 mins
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I Gold Futures

FINANSIA SYRUS

P e ey Spot Gold 60 mins
1sivAimnnns Breakout Tuduaiiil :
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RNAWE 60 Ui IPmeIRnSIAIuATITL “ £1,284.00
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iin vihTwdsmanisalinTuiudsieazgdiidnnns w ”‘* “ !
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o o o o IY | h T 127800
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“‘l W $1,270.00
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;1,266_00
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© 2017 Bisnews AFE (Thaland) Limted www bisnews.com
(AT LAY (11787 ;g }T}
1274 1266 1286 1290
15 w.g. 2017 Contracts Long Short Net YTD
Ao SPDR Asn1sfiansaenase Institution 8298 11491 -3193 7576
Viszeiu 843.39 ¢ Foreign 2870 7309 -4439 -32893
Local 15233 7601 7632 25317
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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
S50X17 1077.1 2.7 9 4 58 0 12 1077.12 1076.86  1079.07 0.00 0.02 0.47 -0.02
S50217 1077.5 4.1 122352 -8704 325752 -166 41 1078.43 1077.53 1085.08 0.00 0.02 0.87 -0.93
S50F18 1080.6 -3.6 10 3 12 1 74 1075.93 1074.29 1087.94 0.02 0.02 3.97 4.67
S50H18 1077.0 3.9 9287 -1661 22955 236 133 1068.08 1065.14 1089.65 0.04 0.02 0.37 8.92
S50M18 1074.9 3.3 729 -109 4963 -161 223 1048.28 1043.35 1084.46 0.06 0.02 -1.73 26.62
S50U18 1072.5 4.3 205 -166 3857 21 314 1009.30 1002.35 1060.24 0.09 0.02 -4.13 63.20
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 20060 -130 402 -113 2880 86 41 20036 20020 20160 23.62 0.02
GFG18 20120 -130 44 -74 593 35 102 20087 20045 20394 33.47 0.02
GFJ18 20170 -120 6 -48 177 -69 161 20135 20069 20620 34.97 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis

USDX17 33 -0.04 12 32.91 0.12

uSDz17 32.95 -0.1 41 32.99 0.07

USDF18 32.98 -0.03 74 33.07 0.1

USDH18 32.96 -0.1 132 33.23 0.08
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