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- SET50 Index Futures
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Interest Value Premium Volatility Gearing
S50U17C950 49.80 -0.30 0.00 707 51.51 -1.71 999.80 0.00 0.00% 19.48
=
.g S50U17C975 22.60 -0.20 111.00 4665 26.51 -3.91 997.60 0.00 0.00% 37.85
3 S50U17C1000 3.60 -0.10 264.00 15102 1.51 2.09 1003.60 0.00 2.19% 163.27
3 S50U17C1025 0.60 0.00 255.00 11493 0.00 0.60 1025.60 0.02 5.18% 134.67
S50U17C1050 0.10 0.00 1.00 1001 0.00 0.10 1050.10 0.05 6.69% 135.16
S50U17P950 0.90 -0.20 82.00 11796 0.00 0.90 949.10 -0.05 10.78% -66.85
§ S50U17P975 1.80 -0.10 293.00 16322 0.00 1.80 973.20 -0.03 7.87% -77.66
3‘ S50U17P1000 6.80 -0.70 428.00 13033 0.00 6.80 993.20 -0.01 5.93% -68.39
E S50U17P1025 29.00 -0.10 85.00 4022 23.49 5.51 996.00 -0.01 11.14% -25.48
S50U17P1050 55.00 5.20 39.00 406 48.49 6.51 995.00 -0.01 17.82% -14.38
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v I SECTOR OUTLOOK
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Top Most Active
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Momentum Trading

IRPC PUBLIC COMPANY LIMITED ) . daily
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Swing Trading
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THAI OIL PUBLIC COMPANY LIMITED

daily
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FINANSIA SYRUS|

KKP : KKP24C1801A

KIATNAKIN BANK PUBLIC COMPANY LIMITED daily
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Name KKP24C1801A Expire Date(Maturity Date) 06-Feb-2018
Underlying KKP Last Trading Date 31-Jan-2018
Type Call Listing Date 24-Jul-2017
Strike 95.880 Conversion Ratio 7.52000
TimeDecay Per Day -0.98% Effective Gearing 6.92
Delta 19.46% Implied Volatility 46.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 MALEE 37.75 5.59 36.50/35.25 39/41.75 Uptrend adayaunasnaus suuuy Inverse H&S
2 BH 213 4.93 208/202 216/220 Uptrend Tuudnnsduudannsy

3 MACO 1.85 452 1.80/1.74 1.90/1.95 Uptrend wzavin High Tual Upside 1alas

4 MEGA 31 420 30/29 31.25/33 Uptrend AaleiinnIsguru 31.25 un

5 ASIMAR 3.14 3.97 3.10/3 3.20/3.30 Uptrend wrauuuddnyi 3.10 um

5 TOP MAINBROAD LOSER

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

1 ASAP 740 5.73 7/6.75 7.80/8 Sideway Down MNAANSOUANNINADN 59QUUISU 7 UM

2 HTECH 9.25 5.13 9.15/9 9.50/9.85 Sideway Up doshlunsou Uptrend Channel

3 CRANE 3.40 3.95 3.36/3.30 3.48/3.56 Sideway Tumugunsduisugou filomarineluseudu
4 PACE 2.12 3.64 2/1.90 2.20/2.34 Downtrend flomaldifiunisvin Low Tud

5 TVO 29 3.33 28.50/28 29.25/30  Sideway Down souduiilonadaiiatln Gap 30 7 uw

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnrulunauidrulnaifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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daily
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I Gold Futures

Spot Gold 60 mins
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£1,295.00

A meeFgiAdLATNag UGN Seadlituun
wanwasiulii 1280 meaans mnnanusnauilawn i

o o o o -:1,290.00
Tonalnaasussuvaadavuuisunanii 1270 soaans ]

3NA

T o
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o diunu Short 7usas 1300 noaans WAoo 11,275.00
Toufithuusnrsvinarlsit 1275 soaans wasil
nsinvevui 1295 aoaans £127000
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(ST LT uuU
1280 1275 1290 1295
24 a.a. 2017 Contracts Long Short Net YTD
nasnu SPDR Asn1sfionsasnaem Institution 4358 3822 536 11072
Viszeiu 799.29 ¢ Foreign 2756 1339 1417 10900
Local 6378 8331 -1953 170032
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- USD Futures

aatiNunun1sdauaaaNn 33.40 Thai Baht Spot Rate dally

UIN/A2aaNSd119g SONAAIU | 0

. @35.500

saudunisaaumituy Double Bottoms " ! . “

ﬁaqmﬂmmaamﬂ'mmmﬁﬂ 33 30 un/AoAANSANSY
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35,000
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 usisounandilivuseuudedn aniuszazdou “
ATiAaTuzduLAnTaUTIAT M ‘ w I . 334 .
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LY |

o dumufio Long USDU17 usas 33.20-33.25 t + 4000
UU/Aeaasansg ilmdoselaviavuaii 33.40 |

133500

v/neaansanss (AoumihdteavinAlsi 33.35 | ++ e
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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 1002.4 3.0 4 -1 18 2 6 1003.68 1003.55 1004.58 0.01 0.02 -1.16 -1.28
S50U17 997.5 1.0 62416 -1784 373677 -713 36 1004.59 1003.85 1010.03 0.00 0.02 -6.06 -7.09
S50V17 999.6 3.0 0 0 16 0 65 1004.76 1003.42 1014.59 0.01 0.02 -3.96 -5.16
S50217 998.8 0.8 8532 5316 52483 3333 126 1003.53 1000.93 1022.58 0.02 0.02 -4.76 -4.73
S50H18 995.1 0.9 267 144 3916 -42 218 1002.66 998.17  1035.63 0.02 0.02 -8.46 -7.56
S50M18 989.6 0.8 162 67 1978 14 308 991.20 984.84  1037.77 0.03 0.02 -13.96 -1.60
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFQ17 20390 0 62 27 1299 -40 6 20420 20418 20439 -30.15 0.02
GFV17 20430 0 43 -89 1656 -94 67 20471 20443 20677 -41.33 0.02
GFz17 20460 0 67 38 642 -8 126 20521 20468 20908 -60.83 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ17 33.35 0.02 6 33.34 0.03
USbDu17 33.33 0 35 3341 0.01
usbv17 33.33 0.01 65 33.49 0.01
usbzi7 33.34 -0.01 126 33.66 0.02
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