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- SET50 Index Futures
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Intrinsi All-in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50M17C950 49.40 0.20 27.00 722.00 49.60 -0.20 999.40 0.00 0.00% 20.12
c
-§ S50M17C975 24.00 -0.50 104.00 3380.00 24.60 -0.60 999.00 0.00 0.00% 40.48
8’ S50M17C1000 2.10 -0.50 605.00 7640.00 0.00 2.10 1002.10 0.00 6.22% 228.21
3 S50M17C1025 0.10 0.00 0.00 6153.00 0.00 0.10 1025.10 0.03 13.63% 218.87
S50M17C1050 0.10 0.00 22.00 1269.00 0.00 0.10 1050.10 0.05 24.24% 131.24
S50M17P950 0.10 0.00 20.00 4511.00 0.00 0.10 949.90 -0.05 25.23% -124.98
§ S50M17P975 0.20 0.10 36.00 5900.00 0.00 0.20 974.80 -0.02 15.38% -179.57
3‘ S50M17P1000 3.50 0.00 233.00 6389.00 0.40 3.10 996.50 0.00 9.25% -146.49
E S50M17P1025 25.50 0.00 3.00 1187.00 25.40 0.10 999.50 0.00 15.29% -37.78
S50M17P1050 51.30 -0.20 2.00 814.00 50.40 0.90 998.70 0.00 36.26% -18.12

June 28, 2017 3 | Page



A Chart Insight _, FINANSIA SYRUS

v I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading
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Swing Trading

ORIGIN PROPERTY PUBLIC COMPANY LIMITED daily
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CBG : CBG24C1711A
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Name CBG24C1711A Expire Date(Maturity Date) 07-Dec-2017
Underlying CBG Last Trading Date 30-Nov-2017
Type Call Listing Date 15-May-2017
Strike 85.150 Conversion Ratio 9.20000
TimeDecay Per Day -0.57% Effective Gearing 4.37
Delta 39.66% Implied Volatility 61.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 PK 7.20 7.46 7/6.70 7.30/7.60 Sideway fusswwdi High éia 7.30 v

2 ALLA 2.66 6.40 2.58/2.52 2.70/2.80 Uptrend WA Breakout saveaaau 2.80 v

3 BEC 24 5.73 23.30/23 25/26 Uptrend Fuvin Higher High fugusoudu

4 RS 12.50 5.04 12.20/11.80 12.80/13 Sideway Upside 3nda i Tnduundudndey 12.80 uwm
5 BROCK 3.30 3.13 3.24/3.18 3.40/3.46 Uptrend Tuudnnsduudaunsy

5 TOP MAINBROAD LOSER

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

1 GFPT 19.20 7.69 18.80/18 19.50/20.30 Sideway Up doshlunuwlinondu

2 ASIAN 13.80 7.38 13/12 14.50/16 Sideway doshazaurdinoudulai

3 PM 11.70 6.40 11.30/11  12.30/12.70 Sideway vindhasausn nasnduanlna

4 IHL 9.60 5.88 9.20/8.70 10/10.50 Sideway WwuidienAu doshusugunoudulng

5 ORI 13.90 5.44 13.40/13  14.30/14.80 Uptrend vzt 13.40 v davdnauilitusunadadhdoiis

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant
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g® COMMODITY MARKET

WTI Ol

FINANSIA SYRUS
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i Gold Futures
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- USD Futures

ANNUUINLA N0 33.80-34.10 uw/ hal Baht Spot Rate u I I “T | da”y;
maaaqr{am:ﬁ'g ‘ """ M w ‘W'"‘“ “ 35.000
Jadun5eiinn1580 AN NTINTNVIRUUIN “‘ “ M ' “ N 34.800
Tuzeilgaurunse uunlituundsoands 33.80-34.10 ‘.‘ |“M ‘w m w‘ ‘H ‘H ‘ 34500
Un/meaansansy Livinssdunderaunnnini Adu ‘.““‘ | ‘ " ‘H“ 24400
UIenyoaudauAIgye 34.05-34.10 un/eoaans Y ‘YW l‘ '
£ 34200

ansglesnsou

‘\
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o Wosnéo Long USDU17 §8sm{uumsiunu

34.01 un/aoaansansy sollagNdaumvnaay 33600
34.07-34.10 uvn/moaalsansg (nAAIN 0000
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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
S50M17 992.06 0.00 128701 46236 230047 -42521 1 999.62 999.60 999.77 0.79% 0.015 -7.54 -7.56
S50N17 998.7 -0.50 21 21 2072 2014 30 1000.45 999.84 1004.97 0.46% 0.015 -0.90 -1.75
S50Q17 997.3 -0.60 1 1 1 0 63 1000.76 999.46  1010.25 0.83% 0.015 -2.30 -3.46
S50U17 995.3 0.50 114657 56102 199957 96521 93 999.57 997.66 101358 1.51% 0.015 -4.30 -4.27
S50717 993.1 0.30 1245 -26 5713 543 183 998.85 995.09 1026.41 1.65% 0.015 -6.50 -5.75
S50H18 988.4 0.10 108 -87 1867 21 275 988.60 982.96  1030.03 2.96% 0.015 -11.20 -0.20
Gold Futures
Theoretical -
Series Settle Change C Vto > ¢ Change ol Change DD al).(s to PI;(.eml.umt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFM17 20,170 120 875 239 1,077 -375 1 20,143 20,143 20,146 26.88 1.50%
GFQ17 20,250 140 999 339 1,643 210 63 20,194 20,168 20,386 55.56 1.50%
GFV17 20,270 110 7 -41 467 -11 124 20,245 20,194 20,621 25.06 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDM17 33.94 0.01 1 33.93 0.01
USDN17 33.94 0.00 30 34.01 0.01
usSDQ17 33.94 0.00 63 34.10 0.01
USbu17 34.00 0.01 92 34.18 0.07
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