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- SET50 Index Futures

(SET50 September 17) daily
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Contracts Long Short Net YTD

Institution 8372 6098 2274 56215

Foreign 14786 8303 6483 -37725

Local 39854 48611 -8757 -18490
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120 900 -100 6.8 -6.8
100 925 -75 6.8 -6.8
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Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 46.80 -0.60 3.00 707 51.85 -5.05 996.80 -0.01 0.00% 19.36
=
.g S50U17C975 22.80 1.90 59.00 4632 26.85 -4.05 997.80 0.00 0.00% 37.39
8' S50U17C1000 3.70 0.50 151.00 15077 1.85 1.85 1003.70 0.00 2.09% 164.77
3 S50U17C1025 0.60 0.10 62.00 11522 0.00 0.60 1025.60 0.02 5.05% 136.12
S50U17C1050 0.10 #N/A 0.00 1002 0.00 0.10 1050.10 0.05 6.56% 135.93
S50U17P950 1.10 -0.10 156.00 #N/A 11728 1.10 948.90 -0.05 11.19% -62.14
§ S50U17P975 1.90 -0.30 324.00 #N/A 16106 1.90 973.10 -0.03 7.97% -75.26
3‘ S50U17P1000 7.60 -1.40 217.00 #N/A 12765 7.60 992.40 -0.01 6.60% -60.84
E S50U17P1025 29.10 -2.10 13.00 #N/A 3943 5.95 995.90 -0.01 11.32% -25.07
S50U17P1050 55.00 -2.00 16.00 #N/A 368 6.85 995.00 -0.01 17.86% -14.28
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I SECTOR OUTLOOK

Construction Services
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Top Most Active

E RPORATION PUBLIC COMPANY LIMITED
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Momentum Trading
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Swing Trading

FINANSIA SYRUS
4

INTOUCH HOLDINGS PUBLIC COMPANY LIMITED PT dally_. o support 5475
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THAI OIL PUBLIC COMPANY LIMITED

daily
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AAV : AAV24C1712A

ASIA AVIATION PUBLIC COMPANY LIMITED daily
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© 5007 e APE (Traond) L Br 2 Jun Jul Aug T Line: @dW24
Name AAV24C1712A Expire Date(Maturity Date) 21-Dec-2017
Underlying AAV Last Trading Date 15-Dec-2017
Type Call Listing Date 15-May-2017
Strike 8.320 Conversion Ratio 1.56000
TimeDecay Per Day -1.47% Effective Gearing 7.90
Delta 16.16% Implied Volatility 48.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 TEAM 2.26 14.14 2.18/2.08 2.30/2.50 Uptrend Tuudnnsduudaunsy

2 PLE 1.48 10.45 1.45/1.40 1.54/1.60 Uptrend fTomaduun: High 1fin uazvin High Tn

3 PACE 2.34 7.34 2.24/2.12 2.40/2.54 Downtrend mw‘[maﬂmﬁm‘ﬂuau fArnandssassio

4 JWD 10.40 7.22 10.20/10 10.80/11.10 Uptrend vzauwIsudfey 10 uwm Upside iWaning

5 AMATA 17.70 5.36 17.30/16.80 18/18.50 Uptrend Big white candle uansfsfisynanmsdundaunsa

5 TOP MAINBROAD LOSER

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

1 TFG 5.75 4.17 5.65/5.50 6.05/6.25 Sideway Down anlnaidu Sideway Down

2 RCL 8.25 4.07 8.10/8 8.50/8.75 Sideway iThasouring u iloazanAas

3 PSL 10.70 3.60 10.40/10.20 11/11.40 Sideway Up uwshugdey 11.20 v whulst Upside 1a
4 IHL 10.80 3.57 10.50/10  11.10/11.50 Uptrend liimsnan 10 v fasiunmlnajandy

5 PM 10.80 3.57 10.60/10.10 11/11.40 Downtrend flomarisaszuzdu nouadsio

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syeulsisinin 1 uwm

* fasnnulunauidrulraiduiuiiiuniuussnineas tnamumsidanussinssiaduniey **
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g® COMMODITY MARKET
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Descending Triangle
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(AT LAY (11787 ;g }T}
1280 1275 1288 1295
22 a.a.2017 Contracts Long Short Net YTD
Ao SPDR Asn1sfionsaenase Institution 7444 8126 -682 10031
Viszeiu 799.29 ¢ Foreign 2637 3861 -1224 5096
Local 11722 9816 1906 128167
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- USD Futures

R NIRRT IV e R LI R E TR E (TR TSP PP | Thai Bant Spet Rat; "W dgaly.
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B . B © 33000
o wosméio Long USDU17  afasiunuuuningemn
33.20-33.25 unu/moaansansg Aasovindlls 32500
Tuzredusiolilos iWnunon1s8oudl 33.35- 100.0000
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50Q17 1001.5 2.6 0 0 12 0 7 1001.99 1001.84 1003.04 0.01 0.02 -0.35 -0.49
S50U17 996.3 2.2 58655 14203 366333 1158 37 1002.91 1002.14 1008.49 0.00 0.02 -5.55 -6.61
S50V17 998.7 2.7 3 3 16 0 66 1003.06 1001.71  1013.03 0.01 0.02 -3.15 -4.36
S50217 997.9 1.9 3986 1541 48876 654 127 1001.82 999.20  1020.99 0.02 0.02 -3.95 -3.92
S50H18 994.1 15 178 103 3928 49 219 1000.95 996.44  1034.01 0.02 0.02 -7.75 -6.85
S50M18 988.6 14 190 160 1954 19 309 989.47 983.11 1036.11 0.03 0.02 -13.25 -0.87
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 20320 -30 119 -27 1725 -45 7 20295 20292 20316 25.33 0.02
GFV17 20370 -20 311 1 1630 101 68 20346 20317 20553 24.47 0.02
GFz17 20390 -40 26 -92 629 -29 127 20395 20342 20783 -4.73 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis

uSDQ17 33.24 0.05 7 33.26 0

USbDu17 33.24 -0.01 36 33.34 0

usbv17 33.24 -0.02 66 33.42 0

usDz17 33.25 0 127 33.58 0.01
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