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- SET50 Index Futures
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Interest Value Premium Volatility Gearing
S50U17C950 42.40 -0.60 33.00 637 46.76 -4.36 992.40 0.00 0.00% 21.39
=
.g S50U17C975 20.00 0.30 195.00 3659 21.76 -1.76 995.00 0.00 0.00% 45.99
8' S50U17C1000 470 -0.50 1187.00 11964 0.00 4.70 1004.70 0.01 3.46% 89.15
3 S50U17C1025 0.70 0.00 452.00 6207 0.00 0.70 1025.70 0.03 4.38% 113.38
S50U17C1050 0.10 #N/A 0.00 941 0.00 0.10 1050.10 0.05 5.14% 125.66
S50U17P950 1.40 0.40 708.00 6979 0.00 1.40 948.60 -0.05 7.88% -60.70
§ S50U17P975 3.70 0.80 1683.00 9191 0.00 3.70 971.30 -0.03 6.47% -59.20
3‘ S50U17P1000 13.40 1.40 684.00 8031 3.24 10.16 986.60 -0.01 6.54% -40.06
E S50U17P1025 32.90 0.80 24.00 1974 28.24 4.66 992.10 0.00 8.13% -23.39
S50U17P1050 58.00 0.70 9.00 242 53.24 476 992.00 0.00 11.98% -14.19
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I SECTOR OUTLOOK

Petrochemicals
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I Top Most Active
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Momentum Trading

BANGKOK DUSIT MEDICAL SERVICES daily
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Swing Trading
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KIATNAKIN BANK PUBLIC COMPANY LIMITED
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SIRI : SIRI24C1708A

SANSIRI PUBLIC COMPANY LIMITED daily llujswu llu—)ﬁ—]u
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T S22 7 101582375 o 07101621 W O7 10 15 202525 A 1017207 May 08 1217 225 Jin 07 12 16 20252808 217 | Line: @dw24
Name SIRI24C1708A Expire Date(Maturity Date) 29-Aug-2017
Underlying SIRI Last Trading Date 23-Aug-2017
Type Call Listing Date 23-Jun-2016
Strike 1.964 Conversion Ratio 0.39456
TimeDecay Per Day -0.64% Effective Gearing 7.99
Delta 75.87% Implied Volatility 40.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 PLE 1.10 476 1.06/1.02 1.14/1.18 Uptrend nransoUaANNInADNduso

2 MC 18 4.05 17.60/17.20 18.60/19.50 Sideway flusedoriudeunsevsnam 17.20 v
3 CRANE 2.26 3.67 2.20/2.14 2.32/2.40 Downtrend Annangeanduau

4 ALLA 2.62 3.15 2.54/2.50 2.68/2.80 Sideway Sideway Téisesiu 2.68 U

5 ECL 4.12 3 4/3.84 4.20/4.30 Uptrend maldifunsvin High Tna

5 TOP MAINBROAD LOSER

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

1 STA 13.20 11.41 13/12.20 13.50/13.90 Downtrend naldunsassoudnving

2 HANA 46.50 6.06 46/45 47.50/49 Uptrend wniawun Indidu Uptrend line sngudianau
3 HTECH 9.60 4.95 9.45/9 9.80/10.20 Sideway Up gamauniasialunsou Uptrend channel

4 AH 24.80 3.69 24.50/24 25.25/27.25 Sideway limsnaauulsu 24.50 uw

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant
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g® COMMODITY MARKET
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i Gold Futures

FINANSIA SYRUS
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- USD Futures

13152UIUAIBNAST NAITIAN biniNLe Thal Baht Spot Rate dally
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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
S50N17 995.8 -1.20 g -1 102 1 9 996.42 996.24 997.78 0.79% 0.015 -0.45 -0.62
S50Q17 994.3 -1.20 0 0 2 0 42 997.44 996.58 1003.75 0.46% 0.015 -1.95 -3.14
S50U17 992.3 0.40 64879 9455 296588 1371 72 997.57 996.09 1008.38  0.83% 0.015 -3.95 -5.27
S50217 993.8 0.50 3543 388 25807 1197 162 996.21 992.89 1020.53 1.51% 0.015 -2.45 -2.41
S50H18 990.1 0.50 134 -68 2837 22 254 995.21 990.01 1033.34 1.65% 0.015 -6.15 -5.11
S50M18 983.8 0.50 59 14 853 16 344 982.54 975.50 1034.18 2.96% 0.015 -12.45 1.26
Gold Futures
Theoretical -
Series Settle Change C Vto > ¢ Change ol Change DD al).(s to PI;(.eml.umt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFQ17 19,810 40 107 48 2,592 35 42 19,877 19,860 20,003 -67.31 1.50%
GFV17 19,860 30 35 7 735 -18 103 19,927 19,885 20,235 -67.05 1.50%
GFz17 19,920 60 21 11 199 3 162 19,975 19,909 20,460 -55.17 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 33.65 -0.07 9 33.61 0.06
uSDQ17 33.60 -0.12 42 33.70 0.01
UsSbDuU17 33.60 -0.08 71 33.78 0.01
usDz17 33.64 -0.08 162 34.03 0.05
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