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- SET50 Index Futures

(SET50 September 17) daily
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990** 987* 996** 998*
Contracts Long Short Net YTD
Institution 8796 8154 642 52946
Foreign 14127 12074 2053 -39823
Local 25993 28688 -2695 -13123
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i SET50Index Options
N - SETD Long .
Cost Profit/Loss
P/L S50U17C€1000 ) BEEEL T SEs ndex  S50U17C1000
120 900 -100 6.8 -6.8
100 S 925 -75 6.8 -6.8
/ L § $ (Wit and See 050
80 o o .50 6.8 -6.8
/ [ UOBUGTGLTUO -
60 ¢ - z p e e A . -25 6.8 -6.8
LBUYSTULTUOoOULOSSNnU
o I 1000 0 68  -68
40 / WoeeZ Ut F USLUSOBULBUYS 1005
e e 25 6.8 18.2
20 I U] F DB)J: -
/ 1050 50 6.8 43.2
D 7 T T T T 1
900 925 950 975 1000 1025 1050 1075 1100 1075 7 6.8 68.2
20
1100 100 6.8 93.2
Intrinsi All -in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value  Break Even !n e !?d ec'Flve
Interest Value Premium Volatility Gearing
S50U17C950 44.90 -1.50 1.00 710.00 47.78 -2.88 994.90 0.00 0.00% 20.92
_5 S50U17C975 21.50 -0.50 88.00 4602.00 22.78 -1.28 996.50 0.00 0.00% 43.90
8' S50U17C1000 3.50 -0.40 331.00 14942.00 0.00 3.50 1003.50 0.01 3.31% 121.01
3 S50U17C1025 0.40 0.00 10.00 11282.00 0.00 0.40 1025.40 0.03 4.92% 140.24
S50U17C1050 0.10 #N/A 0.00 1002.00 0.00 0.10 1050.10 0.05 6.63% 127.42
S50U17P950 1.20 0.10 221 11165 0.00 1.20 948.80 -0.05 10.11% -63.36
-E S50U17P975 2.10 -0.30 448 15152 0.00 2.10 972.90 -0.02 6.98% -78.07
g' S50U17P1000 8.70 0.40 121 12536 2.22 6.48 991.30 -0.01 5.52% -62.28
:;::’ S50U17P1025 30.60 0.40 27 3942 27.22 3.38 994.40 0.00 9.13% -26.10
S50U17P1050 57.70 4.30 7 330 52.22 5.48 992.30 -0.01 16.24% -14.05
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I SECTOR OUTLOOK

Health Care

FINANSIA SYRUS
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v B TopMost Active

MUANGTHAI LEASING PUBLIC COMPANY LIMITED daily THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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©ovay
[FINANSIA SYRUS!
PTG: PTG24C1710A
POLYPLEX (THAILAND) PUBLIC COMPANY daily A s ~ A — > Ty 2
bip b it o Wos s UE 650200
| i#i 12.20 11.90 12.80 13
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OB%A 06 08 12 14 16 20 22 26 28 Jul 05 07 12 14 18 20 24 26 Aug 03 07 09 11 16 18 — |_|ne @dW24
Name PTG24C1710A Expire Date(Maturity Date) 06-Nov-2017
Underlying PTG Last Trading Date 31-Oct-2017
Type Call Listing Date 24-Apr-2017
Strike 29.900 Conversion Ratio 3.90000
TimeDecay Per Day -3.75% Effective Gearing 9.41
Delta 6.08% Implied Volatility 65.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 BIG 3.46 13.82 3.32/3.06 3.60/3.78 Downtrend Oinss(BTd 686 1t sho® 60SEsE

2 TEAM 1.97 11.30 1.90/1.82 2/2.10 Uptrend Rz U6 wa & aupdde WoeU Ot U L
3 PTG 18.10 9.04 17.70/16.90  18.60/19 Downtrend 02t 198EU® OULLIF OWLUOT
4 ESSO 11.40 6.54 11/10.70  11.80/12.40 Uptrend Y \WGoriL (sl 8 BAL sk

5 IHL 5.85 6.36 11/10.70 11.60/12 Uptrend oGkt @ WalF | §BAIl time high

5 TOP MAINBROAD LOSER

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

1 MTLS 32.75 5.07 32.25/31.75 33. 50/ Sideway 5 OTt EBWE 09 $6G\H/I

2 KCAR 14.60 4.58 14.40/14 15/15.30 Sideway Sidewayy 6 L § t1dBEY 6

3 MEGA 28.75 4.17 28/ 27. 30/31.25 Sideway WLk g6Lst @0 Wa BT LB i

4 SRICHA 18.50 4.15 18/ 17 19/19.70 Downtrend t § (PA@EU bownside WeeU O

5 TRUE 5 3.85 4.90/4.60 5.20/5.50 Downtrend 5CEUS WeeZ 6 W6 s $ 0ES UL
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g® COMMODITY MARKET

FINANSIA SYRUS

(LIGHT CRUDE USD/1000 BBL) ‘ somins. (ICE US Cotton (EOD)) daily
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I Gold Futures

- o s A 2070 e 0T Spot Gold 60 mins
MACD & 26 wél: $0 OF § LUTR o
e
I OL RUOBOSAIES U $ UTradivgt t1-9 126000
I SE OBV @290 Ot 55 Uk s CRAEFTEMYG O 127500
MACD ofBCsmssOsli (b it LsksU bt 1 & 0 120000
Vt’LUTt’it’6C)ﬂ§§LFUl’_it’()“fo ;1,265_00
E1,260_00
j1,255_00

| 8a6 BBEBTd GFQL7 (Trading Short )

1 TG $0BisL566EE s WBNOH: \& Short WL 2 | 200
[ BETsOMS6 SE YO bt 1 (5L (6068160 & L
12700t § M3 406 O | (BEBE0DIt B B !

4 -2.0000
.;\ug , 03 04 05 08 09 10 11 12 15 16 17 18 \ __
Wés$ UE Wés02U06
1282 1275 120 1295
177 . | . 2017 Contracts Long Short Net YTD
Lt LBRDB LLUSOGt | § Institution 14511 13283 1228 11504
oﬁfﬂ]ﬂ% . 8406 Foreign 9945 393 9552 6642
Local 12142 22922 -10780 48917
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- USD Futures

Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

Series Settle
S50Q17 997.2
S50U17 994.7
S50V17 994.4
S50717 996.8
S50H18 993.0
S50M18 987.9
Series Settle
GFQ17 20300
GFV17 20330
GFz17 20370

Series
UsSDQ17
USDhuU17
uUsDVv17
usbDz17

Vol.
EliEmge Contracts
-0.70001 0
-0.5 44931
-0.59998 3
-0.5 3878
-0.90002 82
-0.09998 22
Vol.
Crenge Contracts
200 163
190 88
190 9
Settle
33.25
33.27
33.24
33.26

SET50 Index Futures

Ol Change IDD;K/Setr?/ _
Theoretical

14 0 12 998.01
356815 3657 42 998.97
16 3 71 999.08
47238 1214 132 997.74
3804 49 224 996.86
1878 4 314 985.25

Gold Futures

Ol Change DD;KISEE?/ _
Theoretical
1943 -11 12 20365
1486 -71 73 20416
715 -1 132 20465

USD Futures

Change Days to Delivery
-0.05 12
-0.02 41
-0.05 71
-0.03 132

Theoretical
Lower
997.77
998.11
997.62
995.04
992.27

978.81

Theoretical

Lower

20360

20386

20410

Div.
Upper Yield
999.82 0.01
1005.29 0.00
1009.76 0.01
1017.59 0.02
1030.54 0.02
1032.46 0.03
Upper
20402
20640
20870
Theoretical
33.28
33.36
33.44
33.60

Fund Basis Premium
Rate Discount
0.02 -0.58 -0.81
0.02 -3.08 -4.27
0.02 -3.38 -4.68
0.02 -0.98 -0.94
0.02 -4.78 -3.86
0.02 -9.88 2.65
Pr(_emlum / Risk Free Rate
Discount
-65.04 0.02
-86.06 0.02
-95.42 0.02

Basis

0.02
-0.01

0.01
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