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- SET50 Index Futures

(SET50 December 17)
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Contracts Long Short Net YTD
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Foreign 150455 156690 -6235 -174931
Local 40683 36736 3947 90325
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i SET50Index Options
N - SET50 Long .
Cost Profit/Loss
P/L $50217C1075 | BUWaWatBrd See Index ~ S50Z17C1075
100 975 -100 21.1 -21.1
80 ) o 3 1000 -75 21.1 -21.1
/ [ § $ Owah and See
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Intrinsi All -in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value  Break Even !n e !?d ec'Flve
Interest Value Premium Volatility Gearing
S50717C1025 103.20 2.30 2.00 6349 103.48 -0.28 1128.20 0.00 0.00% 10.91
IS S50Z17CD50 77.60 1.70 3.00 2813 78.48 -0.88 1127.60 0.00 0.00% 14.38
5 S50Z17C1075 54.00 3.50 122.00 2813 53.48 0.52 1129.00 0.00 24.04% 20.04
szg S50Z17C1100 29.40 3.30 360.00 2813 28.48 0.92 1129.40 0.00 16.48% 34.89
S50Z17C1125 8.00 1.40 818.00 2813 3.48 4.52 1133.00 0.00 11.61% 83.56
S50Z17P1025 0.10 -0.10 40.00 6899 0.00 0.10 1024.90 -0.09 33.60% -77.14
IS S50Z17P1050 0.10 -0.20 2.00 3305 0.00 0.10 1049.90 -0.07 26.04% -97.45
g— S50Z17P1075 0.10 -0.20 157.00 3305 0.00 0.10 1074.90 -0.05 18.42% -133.49
:;:j S50Z17P1100 0.40 -0.10 304.00 3305 0.00 0.40 1099.60 -0.03 13.55% -148.72
S50Z717P1125 3.60 -2.20 193.00 3305 0.00 3.60 1121.40 -0.01 9.80% -122.74
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Top Most Active
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Y omentumTrading

CENTRAL PATTANA PUBLIC COMPANY LIMITED
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Swing Trading

AFTER YOU PUBLIC COMPANY LIMITED daily
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[FINANSIA SYRUS
SIRI: SIRI24C1801A
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Underlying SIRI Last Trading Date 31-Jan2018
Type Call Listing Date 24-Jul-2017
Strike 2.694 Conversion Ratio 0.69310
TimeDecay Per Day -4.89% Effective Gearing 12.34
Delta 11.87% Implied Volatility 54.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 APCS 6.95 +9.45 6.80/6.35 7.10/7.50 Uptrend Y WOl sl 8 esEr U

2 AMANAH 1.58 +7.48 1.53/1.47 1.65/1.70 Sideway Up Vi RS 0805 Sligh 1t Lséi 7 8 LOTALsH 8o

3 BFIT 39.50 +6.76 38.50,40.50/ Uptrend i 8orolr iosY6Et Sh

4 BGRIM 28.25 +6.60 27.50/26.75  29.25/30 Uptrend St OO0Tt ERESEZY 6F HighY Z 6 &
5 MACO 2.00 +5.82 1.94/1.88 2.10/2.28 Uptrend NL U @Breikbut | Wosaesl §o¢

5 TOP MAINBROAD LOSER

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

1 ORI 19.50 -3.47 19. 10/ 20/ 21  Sideway t SGzy6t zsLLUSRGL .
2 SVOA 1.96 -2.97 1.92/1.86 2/2.10 Sideway 072t LBESH 600LEF UOUL R
3 TOP 101 -2.88 100/99 103.50/106 Uptrend osUEOH8E 100 EUGYOZ s§UZ6 .
4 EPG 11.30 -2.59 11/10.60  11.70/12.10 Sideway Sidewayy 6 L $11-TE.70EU

5 PCSGH 8.70 -2.25 8.55/8.40 8.90/9.20 Sideway RiULots TOsTHOE BUS G -

t F USWt 6 Uces U LTopdEaibes WS Top Loser
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apNell Copper
__________________ jud ‘[ I |I|
a o M p 4=
o |I l "I|| / | o,
o ik
|Il II|II| ||| I'I
I
IIIlll ‘l II| 2005
I-III'"
. |‘
|I|'
& A ) @ I
Level 1 Level 2 Level 1 Level 2
Support 580 0 5 770 Support 3.19 3.10
Resistance 58.60 53%.0 Resistance 3.25 3.30

| L¥ OF F ¢ L WOUF Hight LAEi5 O T ¢

05U &) B 650 LSEWGEER6SSAE t LWVIE Uptrend Line Y O Z S
| ¥ EF ¢ WD 6 Soe\RESOTt BHigh WO UF &S aViss&)U § b

§Us LWSLI USBBULBUY¢

s0 Bt LROLSESGb8F Jj6510isn UV-Shape 1 WBOTt @650 W\IEL &

3250t §8US bws Zs FtLszUFUSOLYF zZR:
LBOYS

December 25, 2017

11 | Page



A" Chart Insight_,

V%

W& 661 UL Downtrend W oeBideway

| (LRURSUBsd U Bt Lr os 8 OYOAREEWS s
0206 ALTOWL 5 3 US bws UceU OS
oUW SO 861+ UL Downtrend L § 0 EF
Sidewayt il i

| BA6 GBS d GFZ17 (Trading Short)
1 6 Z 6Toadidy Short 5EEAH 12650t § § U
i

U006 U6 Y oesfusRE W $6 B8 270
Ot §8US$ b

220. 1. 2017
Lt L SROBRELGON &1t 81 . 4
006 PBIz.SHDBIE

FINANSIA SYRUS

I Gold Futures

Spot Gold daily
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120 1265 1128 1283
Contracts Long Short Net YTD
Institution 2989 2279 710 13476
Foreign 1605 517 1088 -40511
Local 3212 5010 -1798 27035
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- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Co:1/tcr)2cts Change ol Change IDD;K/Setr?/ _ Theoretical \E(Ie\:d ';L;rt‘g Basis gig‘)‘ﬂm
Theoretical Lower Upper
S50217 1129.5 4.0 87821 12831 240597 -29834 3 1128.61 1128.54  1129.12 0.00 0.02 1.02 0.89
S50F18 1129.4 5.3 17 16 31 8 36 1130.14 1129.30  1136.26 0.00 0.02 0.92 -0.74
S50G18 1129.3 6.3 6 6 12 6 64 1127.85 1126.36  1138.73 0.02 0.02 0.82 1.45
S50H18 1131.2 4.5 70102 23469 162435 59897 95 1122.08 1119.87  1138.23 0.04 0.02 2.72 9.12
S50M18 1129.4 4.4 661 -36 5476 63 185 1103.83 1099.54  1135.29 0.06 0.02 0.92 25.57
S50U18 1126.0 4.0 345 -57 4516 8 276 1066.44 1060.04  1113.38 0.09 0.02 -2.48 59.56
Gold Futures
Series Settle Change Co:lltcr);cts Change Ol Change DD;K/SeS/ _ Theoretical Pé?giouurp,t/ Risk Free Rate
Theoretical Lower Upper
GFz17 19740 50 256 248 2815 145 3 19844 19843 19853 -104.31 0.02
GFG18 19770 50 222 209 1754 191 64 19894 19868 20085 -124.05 0.02
GFJ18 19790 50 183 73 910 -64 123 19942 19892 20310 -152.16 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDz17 32.69 0.01 3 32.76 -0.06
USDF18 32.69 0.06 36 32.84 -0.06
USDG18 32.66 -0.01 64 32.92 -0.09
USDH18 32.64 0.00 94 33.00 -0.11
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