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- SET50 Index Futures

(SET50 September 17)

1080-1097

daily

-1,100.00
§1,079.40
- 1,050.00
£1,000.00

- 950.00

£ 900.00

RSI

©80.0000)
{ 60.0000
© 40,0000

- 20.0000

16 Nov Dec "7 Apr May Jun Jul Aug  Sep Oct Nov Dec '8 Feb Mar  Apr|
© 2017 Bisnews AFE (Thaiand) Limited www hisnews com
I TIT BUISIU
1076** 1070* 1084** 1089*
Contracts Long Short Net YTD
Institution 58567 50661 7906 47794
Foreign 31550 44650 -13100 -103278
Local 135561 130367 5194 55484
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. SET50 Long
) 77 o I Cost Profit/L
p/|_ $50U17C1000 Az ¢ Wait and See e ssou17c1o00 COst Profi /Loss
120 900 -100 6.8 -6.8
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Intrinsi All-in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C975 104.50 15.00 199.00 3340.00 99.16 534 1079.50 0.00 48.63% 9.08
=
.g S50U17C1000 81.00 14.50 450.00 8203.00 74.16 6.84 1081.00 0.01 42.80% 11.16
8' S50U17C1025 55.00 12.10 443.00 7569.00 49.16 5.84 1080.00 0.01 30.77% 15.96
3 S50U17C1050 31.90 13.70 602.00 3780.00 24.16 7.74 1081.90 0.01 23.40% 24.22
S50U17C1075 9.40 5.60 1486.00 3780.00 0.00 9.40 1084.40 0.01 13.20% 56.10
S50U17P975 0.50 -0.20 430 14406 0.00 0.50 974.50 -0.09 28.68% -52.43
§ S50U17P1000 0.70 -0.10 729 11711 0.00 0.70 999.30 -0.07 23.65% -59.72
8‘ S50U17P1025 1.10 -0.70 592 6642 0.00 1.10 1023.90 -0.05 18.57% -69.14
E S50U17P1050 240 -1.00 664 2618 0.00 2.40 1047.60 -0.02 13.95% -76.36
S50U17P1075 540 -8.10 322 2618 0.84 4.56 1069.60 0.00 6.68% -104.34
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v I SECTOR OUTLOOK

Energy
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I Top Most Active

PTT PUBLIC COMPANY LIMITED daily
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Momentum Trading

THE PLATINUM GROUP PUBLIC COMPANY daily
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Swing Trading
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GLOBAL POWER SYNERGY PUBLIC COMPANY
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FINANSIA SX

MTLS : MTLS24C1712A

MUANGTHAI LEASING PUBLIC COMPANY LIMITED
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Name MTLS24C1712A Expire Date(Maturity Date) 21-Dec-2017

Underlying MTLS Last Trading Date 15-Dec-2017
Type Call Listing Date 19-Jun-2017
Strike 45.180 Conversion Ratio 10.35000

TimeDecay Per Day -1.35% Effective Gearing 5.30
Delta 27.44% Implied Volatility 73.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 HANA 46.75 5.65 45.25/44 48/50 Uptrend nzq 45.25 v mduun Upside iania
2 PTG 22.90 5.53 22.20/21 23/24 Uptrend nzansou Bull flag nosusushdusio
3 DELTA 92.75 5.10 91/90 94/96.50 Uptrend 8w 90 UM ANAWLBILIN

4 TRUE 6.35 4.96 6.20/6 6.50/6.65 Uptrend Fuanfudu 200 fu

5 QH 2.66 472 2.60/2.50 2.74/2.86 Uptrend Tususiunsguudaunss

5 TOP MAINBROAD LOSER

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

1 IHL 10.30 -8.04 10/9.75 10.70/11 Sideway Down nasdu Uptrend line whgsaunngn

2 PRM 10.30 -5.50 10.20/10 10.50/10.80 Sideway wusugondi 10.20 un

3 ASAP 7.45 -5.10 7.15/7 7.55/7.85 Downtrend undssilunsau Downtrend channel

4 AMATA 20.10 -4.74 20/19.30 20.40/21 Uptrend dosluunnlinendu

5 MEGA 35.50 -4.70 34.50/32.50 36.25/37.25 Uptrend doshsusduiiuiondu iemnamansiaaduuin

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidruraiduiuiiiumuussnineais tnamumsidanusainssiaduniey **
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FINANSIA SYRUS

g® COMMODITY MARKET
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I Gold Futures

Spot Gold daily
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18 A.e. 2017 Contracts Long Short Net YTD
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- USD Futures

FINANSIA SYRUS

] = P \ ) Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; theoretical  Lomer - Yield i Basis ';':::;:::
S50U17 1079.4 14.4 175188 44592 335008 -17474 10 1074.37 1074.15 1075.99 0.01 0.02 5.24 5.03
S50Vv17 1078.0 13.0 2 0 27 -2 39 1075.35 1074.49 1081.67 0.00 0.02 3.84 2.65
S50X17 1076.7 14.4 0 -1 4 0 71 1075.56 1073.99 1087.05 0.01 0.02 2.54 1.14
S50717 1083.9 15.0 43419 15938 86660 1841 100 1074.13 1071.92 1090.32 0.02 0.02 9.74 9.77
S50H18 1083.0 14.5 2874 1359 6401 49 192 1073.31 1069.07 1104.39 0.02 0.02 8.84 9.69
S50M18 1078.2 14.4 1695 729 4764 239 282 1062.04 1055.82  1107.69 0.03 0.02 4.04 16.16

Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20690 -150 231 -25 1909 -56 41 20600 20583 20727 90.03 0.02
GFZ17 20730 -130 105 -60 1154 -4 100 20650 20608 20960 80.17 0.02
GFG18 20790 -130 62 7 410 56 161 20701 20633 21200 88.61 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDuU17 33.05 0.04 9 33.09 -0.02
USDVv17 33.05 0.01 39 33.17 -0.02
USDX17 33.04 0.01 71 33.26 -0.03
usbz17 33.04 0 100 33.33 -0.03
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Toalildsvaugailuaisdnrolidnysainudinasmin Msamulundnniudiinaudos gamualsfnsdayatazRiatsanatisaunaunaunisindulaamu
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