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- SET50 Index Futures
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I Top Most Active

THE SIAM CEMENT PUBLIC COMPANY LIMITED movs1(50, 0) daily
530.00)

.Hﬂl,h'p fi 52009
. # .Ili 510.00)

ol
’ *¥++“"“"”ﬂ,iflumi ‘f e 1Y
aat! 1 f

macdi(12, 26, 9)

MUANGTHAI LEASING PUBLIC COMPANY LIMITED daily

“| ity ey e

l " ‘f’ +Tl+ |“ |h' Mw a,,ii

33.00|

32.00]

lﬂﬁ

rsi1(14, 70, 30, 1)

2.0000] ©100.0000)
| |
-2.0000 W ;500000
~4.0000| !
17 29 fi.u. 06081214 1620222628 non. 06111317192125 an 040810151721232529 nu. 06081214182022 | | A7 _ A 06081214 1620222628 n.n. 06111317192125 a.n. 040810151721232529 nu. 06081214182022 | °
Support 500 496 Resistance 506 512 Support 34 33.50 Resistance 35 36

SCC (DAY): soguusunsnil 500 v wazuusuddsy 496 v Usaiiud
Tomalsifiumssiashnaduluusnasil

MTLS (DAY): fisvnalassisiduuin mesiad lomaduniuszsiu 35 umn
wWaduluneasuuuwshuddaii 36 um

60|

TRUE CORPORATION PUBLIC COMPANY LIMITED bell1(20, 2, -2) dally
B 20
5.10

i
. - 6.00)

IL”J -

+Tll+ IJ..
s +++++.+ . *j*i

fira Phearsg
. :
it

:5.00)

4 80|

PTT PUBLIC COMPANY LIMITED movs1(20, 0) daily
420.00|

i - 415.00|

| iml“ I w

% F 11 0000
i!’+*+ 395.00

390.00
aT -
385.00

[
i tat :
+Il*l 'l+*+ ¥ 380.00

370.00|

'1? 2.’5 2? 29 nﬂ 05 07 12 14 18 20 24 26 @aa 03 07 09 11 16 18 22 24 28 30 nw. 05 O7 11 13 15 19 21 25

e

365.00|

17 16 20 22 26 28

Support 6 5.80 Resistance 6.20 6.45

TRUE (DAY): m‘sﬁnsﬁ"lzimsmmLtuﬁuu%nm 6 U AnzlUzFHenIw
nannanuuldiau

n.n. 05 07 12 14 18 20 24 26 @a«.03 07 09 11 16 18 22 24 28 30 nw. 05 07 11 13 15 19 21 25

Support 404 400 Resistance 410 414

PTT (DAY): shannshassnIndumnsuiduaads 20 Ju dlonalsidiu
mssienauluuinail winnraeanthdseuneviud

September 25, 2017

5| Page



Q‘v" Chart Insight _, 4 _
Momentum Trading
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Swing Trading
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CARABAO GROUP PUBLIC COMPANY LIMITED daily
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SCC:SCC24C1712A

THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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Name SCC24C1712A Expire Date(Maturity Date) 21-Dec-2017
Underlying SCC Last Trading Date 15-Dec-2017
Type Call Listing Date 24-Apr-2017
Strike 695.081 Conversion Ratio 54.55537
TimeDecay Per Day -3.08% Effective Gearing 12.67
Delta 5.51% Implied Volatility 40.00%
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

. Vol. Days to Div. Fund . Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50U17 1060.1 -4.5 146269 34901 289807 -9601 4 1061.24 1061.16 1061.88 0.01 0.02 -1.06 -1.14
S50Vv17 1058.7 -4.5 0 0 25 0 33 1062.16 1061.44 1067.43 0.00 0.02 -2.46 -3.46
S50X17 1061.6 -0.3 1 1 8 1 65 1062.43 1061.01 1072.82 0.01 0.02 0.44 -0.83
S50217 1064.4 -4.8 48416 13243 114493 11407 94 1061.13 1059.08 1076.16 0.02 0.02 3.24 3.27
S50H18 1066.0 -4.3 1794 -963 7910 -54 186 1060.35 1056.29  1090.09 0.02 0.02 4.84 5.65
S50M18 1061.8 -4.1 692 175 5384 262 276 1049.44 1043.43 1093.58 0.03 0.02 0.64 12.36
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFV17 20420 -20 60 -753 1953 -303 35 20349 20335 20456 70.82 0.02
GFZ17 20450 -40 316 59 1127 -168 94 20398 20359 20686 51.55 0.02
GFG18 20520 -20 27 -70 554 -37 155 20449 20385 20924 70.61 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.09 -0.01 3 33.09 0.01
USDVv17 33.1 -0.04 33 33.17 0.02
USDX17 33.06 -0.08 65 33.25 -0.02
usDz17 33.09 -0.03 94 33.33 0.01
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