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- SET50 Index Futures
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T I SECTOR OUTLOOK

Electronic Components
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v I Top Most Active
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Momentum Trading

TAOKAENOI FOOD & MARKETING daily
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Swing Trading

KIATNAKIN BANK PUBLIC COMPANY LIMITED daily
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TOP vin SBL luudiionuil sasdonduang
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BBL : BBL24C1802A
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Name BBL24C1802A Expire Date(Maturity Date) 07-Mar-2018

Underlying BBL Last Trading Date 28-Feb-2018
Type Call Listing Date 17-Jul-2017
Strike 241.150 Conversion Ratio 11.85000

TimeDecay Per Day -0.71% Effective Gearing 7.35
Delta 19.83% Implied Volatility 36.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER
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5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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g® COMMODITY MARKET

FINANSIA SYRUS

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL) 60 mins Baltic Dry Index daily
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] - 1 = oo di Spot Gold daily
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- USD Futures
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UN/n2aaN58d1isg d9auUdauAn |50
soUflANIuUINLGeAEIATIA e sal vin

e ukdIAItAnNAIIngaua1Ivas Downtrend |‘N¥ +36.000
Channel 7 33.50 v n/moaansansg usdelsudn HW. *.HNH\N‘ |

H ' o \ ]
Downside  dnAalsiiAu 33.35 uu/noaasanss " 35500

Unarnduundaumdnazaon ‘W.‘M !
M |~|\

o

[
any
g M, M,

\’
L

-35.000

duusinszurdu USDU17 (Trading Long) |

)
| ‘.x‘m\‘

'Wﬂll‘t”‘ t

L y . 134500
o wosmida Long USDU17 AuurudednladiAu

33.40 unn/noaaNsanSg soUaitnnunevindlls :34 0
33.70-33.80 un/noaaNsansy SavIanUnTal |

wiaALAY 33.35 un/noaansansg

133,000

"16 May Jun  Jul Aug Sep Oct Nov Dec "7 Feb Mar Apr May Jun Jul Aug Sep  Oct |

© 2017 Bisnews AFE (Thaiand) Limted winw bisnews com

(T 5T] LUIAU
33.40** 33.35* 33.50* 33.60**

July 25, 2017 13 | Page



g . Chart Insight FINANSIA SYRUS

Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; . Theoredical YIT:{d I;L::: Basis ';':::;:::
Theoretical Lower Upper
S50N17 997.5 -0.40 1 1 98 0 3 1000.97 1000.91 1001.42 0.79% 0.015 -3.41 -3.47
S50Q17 995.9 -0.40 0 0 2 0 36 1001.94 1001.20 1007.37 0.46% 0.015 -5.01 -6.04
S50U17 994.6 1.80 44289 -3604 305055 563 66 1002.12 1000.77 1012.08 0.83% 0.015 -6.31 -7.52
S50717 995.8 1.70 2938 482 27605 1165 156 1000.87 997.66 1024.40 1.51% 0.015 -5.11 -5.07
S50H18 991.4 0.90 217 113 2923 1 248 999.89 994.79  1037.29 1.65% 0.015 -9.51 -8.49
S50M18 985.7 1.00 45 -7 990 9 338 987.38 980.43  1038.36 2.96% 0.015 -15.21 -1.68
Gold Futures
Series Settle  Change CoXtc:' ';cts Change ol Change I')):ll{‘slet:;’ . Theoretical Pg::::-:;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFQ17 19,990 100 52 -220 2,540 -113 36 19,944 19,929 20,052 46.10 1.50%
GFV17 20,030 90 6 -72 731 -114 97 19,994 19,954 20,285 36.18 1.50%
GFz17 20,060 70 40 -2 184 -16 156 20,042 19,978 20,510 17.89 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 33.42 -0.03 3 33.44 -0.01
uSDQ17 33.38 -0.10 36 33.53 -0.05
UsSbDuU17 33.37 -0.08 65 33.60 -0.06
usDz17 33.40 -0.10 156 33.85 -0.03
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