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- SET50 Index Futures

(SET50 September 17)
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Top Most Active
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Momentum Trading

MUANGTHAI LEASING PUBLIC COMPANY LIMITED daily
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Swing Trading
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THAI OIL PUBLIC COMPANY LIMITED daily
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BIG : BIG24C1712A

BIG CAMERA CORPORATION PUBLIC COMPANY dailyr 600 tlujswu l,l,‘],l,’)ﬁ"]u
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L Y, — e S e=w— Line: @dw24
Name BIG24C1712A Expire Date(Maturity Date) 21-Dec-2017
Underlying BIG Last Trading Date 15-Dec-2017
Type Call Listing Date 15-May-2017
Strike 6.290 Conversion Ratio 0.86000
TimeDecay Per Day -1.29% Effective Gearing 5.40
Delta 17.19% Implied Volatility 70.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 CRANE 2.96 8.03 2.90/2.74 3/3.30 Uptrend onaiinsuzasuMILWIFU 3 UM Aoudusio
2 COM7 11.80 6.31 11.50/11 12 /12.50 Sideway Up Awidudnuyeus Sideway up

3 SEAFCO 15.20 2.70 15/14.70 15.40/16 Uptrend maldifiunsduuns High indnasiii 16 uwm
4 MAJOR 30.75 2.50 30.25/29.50  31.50/32.50 Downtrend Hushazazdu Aouassio

5 TOP MAINBROAD LOSER

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

1 ECL 2.84 10.69 2.72/ 2.50 3/3.20 Sideway gemgagsaunIsWnENIUSUgIU
2 MALEE 35.75 7.74 35/31.50 37/38 Downtrend mulnaigue Fdan Bottom Tua

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm
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g® COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL) daily Baltic Dry Index daily
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MACD ligusiunnsvin High Tusoavil
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WiuansUsushdusuuos MACD  dududu viaTw
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I Gold Futures

FINANSIA SYRUS

Spot Gold
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1265 1257 1275 1280

28 n.A. 2017 Contracts Long Short Net YTD

naanu SPDR Aasnnsfionsaanagm Institution 4829 4587 242 2296
viszeiu 791.88 ¢ Foreign 2495 640 1855 -21533
Local 5793 7890 (2097) 19237
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iBuduldiiszdv 33.30 un/neaasanss Thal Baht Spot Rate T,
34700
o n . B 34,600
ANBUIMBNEUIeSz6U 33.30 un/aoaans ]
ansg vih TWuariaiuumii lenainsounisgeuen 34500
Andu nasnniidouminhiuderandusiogesioiiio 34400
134300
34200
adnusinsrazdin USDU17 (Trading Long) |3
34,000
e wosmAa Long USDU17 fiuurudedlsitAu 153,300
33.40 vn/meaasandyg setlaviitvanevindnls 32800
33.70-33.80 uu/moaansansy fawiavunsel {45700
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50Q17 1005.5 1.70 1 1 2 0 30 1007.87 1007.25 1012.42 0.79% 0.015 -1.78 -2.37
S50U17 1000.4 0.80 70783 1149 333100 3339 60 1009.00 1007.76  1018.11 0.46% 0.015 -6.88 -8.60
S50V17 1002.7 2.00 0 0 0 0 89 1008.93 1007.08 1022.43  0.83% 0.015 -4.58 -6.23
S50717 1002 1.30 8475 1535 35276 1671 150 1007.24 1004.13 1030.01 1.51% 0.015 -5.28 -5.24
S50H18 997.4 0.40 714 -49 3247 54 242 1006.28 1001.27 1043.01 1.65% 0.015 -0.88 -8.88
S50M18 991.8 0.80 343 -34 1465 157 332 993.90 987.03  1044.29 2.96% 0.015 -15.48 -2.10
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
GFQ17 20,030 140 575 529 2,905 306 30 20,033 20,021 20,124 -3.46 1.50%
GFV17 20,080 160 144 142 704 -23 91 20,084 20,046 20,358 -3.62 1.50%
GFz17 20,110 140 304 294 482 233 150 20,132 20,070 20,584 -22.13 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ17 33.30 -0.24 30 33.44 -0.06
USbDu17 33.28 -0.21 59 33.52 -0.08
usbv17 33.36 -0.14 89 33.60 0.00
usbzi7 33.36 -0.17 150 33.76 0.00
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