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- SET50 Index Futures
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g8 SETS0 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50217C1075 Auuein ¢ Wait and See Index s50z17c1075 <ost Profi /Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
/ Aauns : Wait and See
60 1025 -50 21.1 -21.1
VIONUINEAR © -
10 . 1050 -25 21.1 -21.1
A lsavaananneg : -
—Ph ) o 1075 0 211 =211
20 wWhnsnoasvindnls : -
/ . P 1100 25 21.1 39
0 b — — ANAUNU (LHDKRUADNY) -
975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 28.9
20
1150 75 21.1 53.9
0 1175 100 211 789
Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 66.50 -1.50 40.00 3390 61.25 5.25 1091.50 0.00 13.97% 13.77
c
-§ S50Z17C1050 45.20 -0.20 61.00 3059 36.25 8.95 1095.20 0.01 12.57% 17.92
8‘ S50Z17C1075 25.50 0.80 163.00 5274 11.25 14.25 1100.50 0.01 10.61% 25.55
3 S$50Z17C1100 12.10 -0.80 302.00 6411 0.00 12.10 1112.10 0.02 9.82% 34.94
S50Z17C1125 6.50 -0.40 452.00 8360 0.00 6.50 1131.50 0.04 10.81% 38.40
S50Z17P1025 2.70 -0.40 302.00 4383 0.00 2.70 1022.30 -0.06 11.19% -43.03
§ S$50Z17P1050 5.00 -0.70 268.00 4379 0.00 5.00 1045.00 -0.04 9.64% -43.08
3‘ S50Z17P1075 9.90 -0.20 306.00 4924 0.00 9.90 1065.10 -0.02 8.11% -41.15
E S50Z17P1100 21.60 -1.30 167.00 3768 13.75 7.85 1078.40 -0.01 7.38% -32.69
S50Z17P1125 41.00 0.80 19.00 2184 38.75 2.25 1084.00 0.00 7.42% -22.88
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v I SECTOR OUTLOOK
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I Top Most Active
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Support 20
Resistance 21.50
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Swing Trading
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CPF : CPF24C1805A

CHAROEN POKPHAND FOODS PUBLIC COMPANY
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Underlying
Type
Strike
TimeDecay Per Day

Delta

CPF24C1805A
CPF
Call
3543
-0.58%

29.66%

(T T] LUIGNU
25.75-26 25.25 27 27.75

Tua s osu 15Usadin Downside Tusoududoudedrda s1an
asnTnduunsuddniivana 25.75 v sffw%nmﬁﬁus&ﬁmﬁuaaj
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Insdnid 02-658-9915
Email: dw@fnsyrus.com

Line: @dw24
Expire Date(Maturity Date) 6-Jun-2018
Last Trading Date 31-May-2018
Listing Date 24-Apr-2017
Conversion Ratio 8
Effective Gearing 5.21
Implied Volatility 48%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SAPPE 32 8.47 31/29.50 33/34 Uptrend \Aim Big white candle nzq High 6in amwiduuan
2 CBG 106 7.34 103/100 108/110 Uptrend TuwusinBuuin duvih High Tnsisieiiios

3 FN 5.50 6.80 5.30/5.15 5.60/5.85 Sideway Up s1a iasnduansinnin 5.30 uw

4 LPN 13 6.56 12.70/12.20 13.30/13.60 Uptrend gu 12.70 uwle Asmwuan

5 GPSC 59.50 6.25 58/56.25 60/61 Uptrend onafltoduy Aoudusio

5 TOP MAINBROAD LOSER

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

1 NWR 1.30 -6.47 1.23/1.19 1.36/1.40 Sideway Down  waauusuddsy 1.36 um Downside ndusniia
2 GGC 16.60 -3.49 16.40/16 17/17.30 Sideway s9QuusU 16.40 v wnndulslusie

3 IFS 3.60 -3.23 3.54/3.44 3.68/3.76  Sideway Down vih Higher Low uaatialunsau Sideway Down
4 TOP 105.50 -3.21 104.50/102 107/110 Uptrend dosluunnlinendu

5 SUSCO 3.94 -2.96 3.86/3.76 4/4.06 Sideway Up Aasnduduendulunnlie

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidrulraiduiuiiiunuussnineas tnamumsidanussinssiaduniey **
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V%

g® COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL) daily Shipping Index daily
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I Gold Futures
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26 o1.A@. 2017 Contracts Long Short Net YTD
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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
S50V17 1086 3.30 1 -5 35 1 1 1086.29 1086.27 1086.46 0.11% 0.015 -0.25 -0.29
S50X17 1084.7 3.30 0 -7 35 0 33 1087.71 1086.98 1093.12 0.01% 0.015 -1.55 -3.01
S50217 1090.3 0.30 89389 -40246 345068 1725 62 1085.66 1084.28 1095.81 1.82% 0.015 4.05 4.64
S50H18 1091.4 0.50 4986 -2988 17188 477 154 1076.26 1072.82  1101.47 3.68% 0.015 5.15 15.14
S50M18 1089.1 1.00 401 -374 5226 9 244 1054.95 1049.51 1094.89 5.81% 0.015 2.85 34.15
S50U18 1085.9 0.70 184 -161 2847 54 335 1013.77 1006.29 1068.60 8.77% 0.015 -0.35 72.13
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::;I’UUT:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20,100 -80 331 287 1,374 -65 3 20,058 20,057 20,067 41.62 1.50%
GFZ17 20,130 -90 338 267 1,656 156 62 20,107 20,081 20,294 22.99 1.50%
GFG18 20,190 -80 151 109 738 119 123 20,157 20,107 20,529 32.71 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDVv17 33.20 0.03 1 33.31 -0.11
USDX17 33.20 0.04 33 33.40 -0.11
usDz17 33.19 0.04 62 33.48 -0.12
USDH18 33.19 0.04 153 33.72 -0.12

October 27, 2017
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DISCLAIMER: shenuatiuiidainTnaussnudnniwed fhiude odd sadn (mnou) “ussn’ dayafiusing lusrasuativiigndavindunuiusuvasundsdayaiiidaintanmsdaifianunindaia uaswsaiannugnedas /
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dngeavsadauldfamu amudanioandnnindnuisinglusiseuativl sfasinlildsulssiunanauununiasiaaamdnnindaudayafilsingusatnele usEnIvhisuAngaudannudonialen Adadu
nmstindayaviannuuindusiavuativi 14 idansallafiam damuaisfnundayauasldaaoiniaatinvsaunaulunisdiaaulaasu

vstmaasuduinsludayauazainusiufilsingaglusiasuativl uiliilaindayauazanuuinlusievuativl sy Toml daaan daudas vinda tinaanudamBamaunssaansisasu bidimuaiaunadm
Toelildsuaugailuaisdnuoldnusanudinaain nsamulundnniudaiinudos gamuaistnsidoyauasRatsanatnsauaauiaunmssnaulaamu

vaEvannswg ahluige ”l‘iﬁa mﬂﬂ (W) aatlugquadninaaag (Market Maker) uaiaaniludrdnyudnsdndounus (Derivative Warrants) UUUannswe ﬁﬂﬁwﬂgaﬂ‘lui'\umuawu Teau3Ev4 8133avinunAas1eu
Yaandnnsndanaeienannil sl inamuaisinsissandualuniviadausasluddouansandauiusinannoudadulaamu
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