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- SET50 Index Futures
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s8 SET50Index Options
o . . SET50 Long .
g : Cost Profit/L
P/L $50217C1075 Auuin : Wait and See Index S50717C1075 C°S rofit/Loss
100 975 -100 211 -21.1
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975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 28.9
20
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Intrinsi All -in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value  Break Even !n mp !?d ec'[.l ve
Interest Value Premium Volatility Gearing
S50Z17C1025 68.00 9.80 61.00 3410 57.98 10.02 1093.00 0.01 17.19% 12.48
E S50Z17C1050 45.60 6.40 44.00 3014 32.98 12.62 1095.60 0.01 14.26% 16.72
8‘ S50Z17C1075 24.70 3.70 404.00 5293 7.98 16.72 1099.70 0.02 11.14% 25.02
3 S50Z17C1100 13.00 2.10 457.00 6460 0.00 13.00 1113.00 0.03 10.95% 31.55
S50Z17C1125 6.90 0.90 212.00 8299 0.00 6.90 1131.90 0.05 11.55% 35.80
S50Z17P1025 3.10 0.00 319.00 4147 0.00 3.10 1021.90 -0.06 11.14% -41.84
_E S50Z17P1050 5.60 -0.60 499.00 4266 0.00 5.60 1044.40 -0.04 9.51% -42 17
g' S50Z17P1075 9.90 -3.00 615.00 4842 0.00 9.90 1065.10 -0.02 7.34% -43.87
:;:j S50Z17P1100 22.90 -4.10 133.00 3779 17.02 5.88 1077.10 -0.01 6.79% -33.07
S50Z17P1125 40.20 -3.90 63.00 2168 42.02 -1.82 1084.80 0.00 0.00% -25.83
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v I SECTOR OUTLOOK

Electronic Components
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Top Most Active

PTT GLOBAL CHEMICAL PUBLIC COMPANY movs1(50, 0) THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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A
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I Gold Futures

Spot Gold 60 mins

21,305.00

AnnAIns1y 60 U BUIGTU DDA
Downtrend Line gwinnindidunuisiunanvag

£1,300.00

° ' = a ° M oo - 1,295.00
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(VLT ([I7oY: g 1T}
1270 1265 1280 1285
24 o4, 2017 Contracts Long Short Net YTD
Ao SPDR Asn1sfiansaenase Institution 3120 3546 -426 6378
szt 853.13 oiu Foreign 825 1113 -288 -23573
Local 6038 5324 714 17195
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- USD Futures

aansgauagialaitin 33.20-33.30 unwn/ Thai Baht Spot Rate da"y
ADAANSENSE UasUWITNSTEzNDIANHY [ |
| ) ]
Uszfiugluuunissaumiitsunin Double 35,500
Bottoms  #slsitiiAwitvunenanii 33.20-33.30 ' T |
UIN/ADAANSANSY HoveasuudnazzusaunITudy £35.000
ANSnRsg
) £34.500
Anusinssardn USDZ17 (Trading Long )
1 Walt & See £34.000
133500
A ]
!‘ ! 133,180
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132500
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Market Summary & Theoretical Price

Series Settle
S50V17 1082.7
S50X17 1081.4
S50717 1090.0
S50H18 1090.9
S50M18 1088.1
S50U18 1085.2
Series Settle
GFV17 20180
GFZ17 20220
GFG18 20270

Series
USDV17
USDX17
usbDz17
USDH18

Change

4.1
4.1
7.5
7.4
6.9

7.0

Change

-30
-30

-30

Vol.
Contracts

6
7
129635
7974
775

345

Vol.
Contracts

44
71

42

Settle

33.17
33.16
33.15

33.15

Change

2

7

-61049

-7573
-1006

-100

Change

-239

-193

SET50 Index Futures

Ol Change IDD;K/Setr?/
34 -3 3
35 4 35
343343 2210 64
16711 218 156
5217 -285 246
2793 25 337

Gold Futures

Days to
ol g Delivery
1439 -36 5
1500 46 64
619 -3 125

Change

0.06

0.05

0.04

0.01

USD Futures

Theoretical
1083.10
1084.53
1082.37
1072.89
1051.52

1010.29

Theoretical
20133
20182

20233

Days to Delivery

3

35

64

155

Theoretical

Lower
1083.04
1083.75
1080.95
1069.42
1046.05

1002.79

Theoretical
Lower
20131
20156

20181

Div.
Upper Yield
1083.59 0.00
1090.24 0.00
1092.82 0.02
1098.35 0.04
1091.67 0.06
1065.28 0.09
Upper
20149
20376
20612
Theoretical
33.20
33.28
33.36
33.60

Fund
Rate

0.02
0.02
0.02
0.02
0.02

0.02

Premium /
Discount

46.59
37.79

37.33

Basis

-0.28
-1.58
7.02
7.92
5.12

2.22

Premium
Discount

-0.40
-3.13
7.63
18.01
36.58

74.91

Risk Free Rate

0.02

0.02

0.02

Basis

-0.02
-0.03
-0.04

-0.04
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