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- SET50 Index Futures
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Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?tve
Interest Value Premium Volatility Gearing
S50M17C950 46.10 0.40 181.00 651.00 44.52 1.58 996.10 0.00 20.34% 19.79
c
-§ S50M17C975 21.40 -1.30 227.00 3309.00 19.52 1.88 996.40 0.00 11.97% 39.39
8' S50M17C1000 2.60 0.00 194.00 7521.00 0.00 2.60 1002.60 0.01 7.20% 127.87
3 S50M17C1025 0.20 -0.10 16.00 6246.00 0.00 0.20 1025.20 0.03 9.72% 159.90
S50M17C1050 0.10 0.00 0.00 1275.00 0.00 0.10 1050.10 0.06 14.42% 121.80
S50M17P950 0.10 0.00 112.00 4651.00 0.00 0.10 949.90 -0.04 12.67% -135.16
§ S50M17P975 0.40 0.10 225.00 6002.00 0.00 0.40 974.60 -0.02 8.17% -167.32
3‘ S50M17P1000 6.10 0.00 173.00 6367.00 548 0.62 993.90 0.00 4.24% -125.36
é S50M17P1025 29.40 0.00 0.00 1203.00 30.48 -1.08 995.60 0.00 0.00% -32.98
S50M17P1050 53.50 -0.30 8.00 845.00 55.48 -1.98 996.50 0.00 0.00% -18.04
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I SECTOR OUTLOOK

Construction Services : NANSULKNIADFHIN
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I Top Most Active
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Momentum Trading
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Swing Trading
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SAWAD : SAWA24C1709A
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Name SAWA24C1709A Expire Date(Maturity Date) 04-Oct-2017
Underlying SAWAD Last Trading Date 28-Sep-2017
Type Call Listing Date 19-Sep-2016
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TimeDecay Per Day -0.16% Effective Gearing 3.47
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 ALT 7.35 5.76 7.15/7 7.50/8 Sideway soRUIWEK 7.50 U audunnsausouvIad
2 PACE 3.06 5.52 3/2.90 3.16/3.20  Sideway Down Juinwunseuuuwas Downtrend channel

3 VGl 5.55 4.72 5.40/5.25 5.70/6 Uptrend 1AW Breakout idsann Sideway snuu

4 GIFT 7 4.48 6.70/6.50 7.10/7.50 Uptrend Tamugunsduudaunss

5 SUPER 1.45 4.32 1.41/1.38 1.50/1.55 Sideway Up iTdseumsiludn ndwaiisulAn Morning star

5 TOP MAINBROAD LOSER

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

1 APURE 2.74 4.86 2.70/2.60 2.80/2.88 Sideway doshlunulinondu 59Quu5U 2.70/2.60 un
2 SAMTEL 13.10 4.38 12.80/12.50 13.40/13.80 Sideway usnaL 12.50 uw iWuudnaudnghifsnials
3 HANA 52.25 413 52/51 53.25/54 Uptrend Anlassngiaaiundu

4 ROJNA 5.85 4.10 5.70/5.60 6/6.15 Sideway vindiieazanrdsnoudusoulna

5 ORI 14.70 3.92 14.20/13.60 15/15.50 Sideway 1Ain Bearish Divergence whgdsauningiu

nunanlsznaunsidon Top Gainer ua: Top Loser
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g® COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL) daily Baltic Dry Index 60 mins
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i Gold Futures

FINANSIA SYRUS
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- USD Futures

HAIANRUADAANSNAUNINDIAN ANRUUIN Thai Baht Spot Rate
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Market Summary & Theoretical Price

Series Settle

S50M17  992.06
S50N17 996.1
S50Q17 994.8
S50U17 990.7
S50Z17 988.8

S50H18 984.9

Series Settle

GFM17 20,160
GFQ17 20,220

GFV17 20,280

Series

USDM17
USDN17
USDQ17

usbul7

Change

0.00
-0.70
-0.70
-0.60
-0.30

-0.40

Change

-50
-50

-50

Vol.
Contracts

51694
0
0
11282
550

150
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266
98

2
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33.97
33.99
33.97

34.03

Change

-7760
-13
0
24
-208

-196

Change

102
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SET50 Index Futures

ol Change g:l){; et :y . Theoretical
Theoretical Lower
286522 2489 8 994.67 994.51
57 0 37 995.57 994.81
0 0 70 995.80 994.37
45146 5074 100 994.49 992.45
4691 94 190 993.74 989.86
1780 -12 282 983.30 977.54
Gold Futures
o S DD :l){‘sl et :,y . Theoretical
Theoretical Lower
1,596 -14 8 20,148 20,145
932 54 70 20,200 20,171
320 -2 131 20,250 20,196
USD Futures
Change Days to Delivery
0.08 8
0.03 37
0.03 70
0.11 99

l?iv. Fund Basis P|:emium
Upper Yield Rate Discount
995.87 0.79% 0.015 -2.46 -2.61
1001.11 0.46% 0.015 1.58 0.53
1006.29  0.83% 0.015 0.28 -1.00
1009.48 1.51% 0.015 -3.82 -3.79
1022.22 1.65% 0.015 -5.72 -4.94
102556  2.96% 0.015 -9.62 1.60
T PI;?::::ITt/ Risk Free Rate
20,173 11.73 1.50%
20,412 20.41 1.50%
20,648 29.92 1.50%
Theoretical Basis
34.05 -0.06
34.13 -0.04
34.22 -0.06
34.30 0.00
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