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SET50 Index Futures
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i SET50Index Options
- A T P SET50 Long .
\ﬁ]% diﬂljl(lb Cost  Profit/L
P/L $50217P1100 ] DB AL 000 OLILLENG __ index  ssozirciors oo TTONUROSS
S50Z17P1100Y O ZW § Z $Mait add Sed. i (
100 975 -100 21.1 -21.1
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Intrinsi All -in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value  Break Even !n e !?d ec'Flve
Interest Value Premium Volatility Gearing
S50717C1025 56.50 -18.50 58.00 3492 49.37 7.13 1081.50 0.01 13.16% 15.17
IS S50Z17C1050 35.00 -14.70 253.00 3059 24.37 10.63 1085.00 0.01 11.00% 21.15
5 S50Z17C1075 16.60 -12.50 1871.00 5415 0.00 16.60 1091.60 0.02 8.91% 32.47
szg S50Z17C1100 8.90 -4.40 1563.00 5949 0.00 8.90 1108.90 0.03 9.90% 36.64
S50Z17C1125 4.70 -2.40 1612.00 8295 0.00 4.70 1129.70 0.05 10.78% 39.80
S50Z17P103 3.80 1.30 293.00 4269 0.00 3.80 1021.20 -0.05 10.32% -41.59
IS S50Z17P1050 7.20 3.30 738.00 4231 0.00 7.20 1042.80 -0.03 8.84% -40.77
g— S50Z17P1075 15.00 7.60 1885.00 4851 0.63 14.37 1060.00 -0.01 7.73% -35.81
;::» S50Z17P1100 31.00 14.70 1381.00 4220 25.63 5.37 1069.00 0.00 7.72% -25.95
S50Z717P1125 52.00 15.80 765.00 2166 50.63 1.37 1073.00 0.00 7.64% -18.80

October 20, 2017 3 | Page



Q‘vj Chart Insight_,
I SECTOR OUTLOOK
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I TopMost Active
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MomentumTrading
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v FINANSIA SYRUS
Swing Trading
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 THANI 9.15 19.61 8.90/8.65 9.25/9.35 Uptrend Overbought t U+ &t $8TH

2 UVAN 8.60 7.50 8.40/¢ 8.70/ Uptrend W6 s o ZU&7D &SNt 1D SEEHETH

3 WORK 89.25 5.62 87/ 84. 90/ 92  Uptrend All time high

4 AH 31.25 5.04 30.75, 32/ 33 Uptrend i B58High 9t i DP\GEA:

5 IFS 3.76 5.03 3.68/ ¢ 3.84]/ Uptrend MACDL 8§ 0 GEF UWoeZ 6 EHRligh WOtULF

5 TOP MAINBROAD LOSER

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

1 TEAM 1.79 -10.50 1.72/: 1.85/ 1 Uptrend L BUSWH L F 2

2 uv 10.60 -6.19 10.30, 11/ 11. Sideway S pERONBSETYH TOT LB e6l St @ T2

3 FN 4.98 -6.04 4.96/4.90 5.05/5.20 Sideway Yizl sstsU@eB®EGET T
4 SMT 3.74 -5.56 3.70/3.60  3.82/3.90 Downtrend F iisUF WSS RS BNew Low

5 RCL 8.05 -5.29 8/7.85 8.20/8.35 Sideway Up SOLt S (BHeudylUp t E

t F USWt 6 Uces U (TopmEaites W Tbp Lioser
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g® COMMODITY MARKET

WTI Ol Copper

(LIGHT CRUDE USD/1000 BBL) 60 mins (US Comex Copper (EOD)) daily
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I Gold Futures

Spot Gold 60 mins
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£1,300.00
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- USD Futures

R AR anid | Thai Baht Spot Rate daily
Ot §S§US DTt sin W# ]
R e e e o i) ]
| zOWL UG ®U06 L BUS s 135 50
W$ 0 BdulslezBottoms T @i6st 26| BT N 583.15 i * |
EUG/ Ot §8US BTt $0n 35,000
vie (i ¥ (& s6583.20 U6 / Ot 85 U :
I _ 34500
| 8a6 BB d USDZ17 (Trading Long ) |
T Rt $§ bboat tZ WoLA6WLEU 6 | B30I 3400
33.09EUS/ Ot 8§80 bTt $an | |
t ZOLt OL| 2 OWL U6 EU 63347 33500
EUS/ Ot 8808 T3WEVESE OO |
T on ™
10001 UO6UG6LS$nu] 23800EUG |
e s & L 132500
Ot ssUs bTI s un "6 "7 Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec \
© 2017 Bisnews AFE (Thaland) Limized winw bisnews com
wés i E wésoZU6
33.05** 33.00* 33.15* 33.17*

October 20, 2017 13 | Page



A" Chart Insight FINANSIAS

Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Co:1/tcr)2cts Change ol Change IDD;K/Setr?/ _ Theoretical \E(Ie\:d ';L;rt‘g Basis gig‘)‘ﬂm
Theoretical Lower Upper
S50V17 1073.3 -18.7 16 3 37 2 8 1074.70 1074.52 1075.99 0.00 0.02 -1.07 -1.40
S50X17 1076.0 -14.8 2 1 31 -1 40 1076.13 1075.24 1082.60 0.00 0.02 1.63 -0.13
S50217 1075.5 -20.5 215159 68521 337551 -1202 69 1073.72 1072.20 1084.89 0.02 0.02 1.13 1.78
S50H18 1076.1 -21.1 19249 7708 15955 -503 161 1064.04 1060.48 1090.10 0.04 0.02 1.73 12.06
S50M18 1074.3 -20.1 2819 1404 5627 28 251 1042.53 1036.99 1083.16 0.06 0.02 -0.07 31.77
S50U18 10715 -20.2 1040 341 2731 440 342 1001.19 993.64  1056.55 0.09 0.02 -2.87 70.31
Gold Futures
Series Settle Change Co:lltcr);cts Change Ol Change DD;K/SeS/ _ Theoretical Pé?giouurp,t/ Risk Free Rate
Theoretical Lower Upper
GFVv17 20220 50 140 -79 1666 -15 10 20286 20281 20316 -65.51 0.02
GFZ17 20290 70 160 106 1561 185 69 20335 20306 20546 -44.67 0.02
GFG18 20340 40 56 53 638 26 130 20386 20331 20783 -45.51 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDVv17 33.11 -0.03 8 33.12 0.01
USDX17 33.11 -0.03 40 33.21 0.01
usbzi7 33.11 -0.01 69 33.28 0.01
USDH18 33.14 0 160 33.52 0.04
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