KS SUPER DERIVATIVES

Annsavttazanszauran1sgrIA1ls Ty DW



KSecurities

KS Super FinTech Family

Super
Derivatives

Super Portfolio

KS Super Stock

KS Super Derivatives
KS Super Portfolio




K

KASIKORNTHAI

KSecurities

KS Super Derivatives

O Super Selector

AnLRan DW lamuainusiasnig
Q Super Analytics

AwuAzLuuadaIauiau DW nasulunains
Q Super Info

Version 1.0 inavunaviaya DW lanngu nannaian
March 23, 2017




K KSecurities
KS Super Derivatives
O Super Selector
AnLRan DW lamuainusiasnig

Q Super Analytics
AwuAzLuuadaIauiau DW nasulunains
Q Super Info

Version 1.0 inavunaviaya DW lanngu nannaian
March 23, 2017




K

KASIKORNTHAI

KSecurities

Super

‘¥ SUPER Selector

Carrier & 2:49 PM -

The Selector ™

1 | tdomjug g

antdan DW 1lanuaueaavnis

2. @andianN

A
-

3. | (danengmvnaaziuei

ALL

ALL DW Q

Home Selector™  Implied Vol.




K

KASIKORNTHAI

Super

Derivative

SUPER Selector

Carrier = 2:49 PM

1

2.

3.

The Selector ™

idanyusae

Underlying

(@anaiANN

A

1@DNE1YANNADI UG

ALL

PUT

>30D
>60D
>90D

=

2AUnaUY

Carrier =

Q Underlying

ADVANC

KSecurities %)

1 1danndraauiindaniu




KASIKORNTHAI

Super

‘¥ SUPER Selector

Carrier = 2:49 PM

The Selector ™

1. | @anyud b

Underlying

2. | danfiemn

3. idanaigAavaagiel

ALLDW Q_

a

Home Selector™

KSecurities

AUMNAUN 2 LRANNEINY

Carrier =

1

2.

S

A

Home

2:50 PM

The Selector ™
(@anyua g

AOT

(BanviAn N

1N YANNADZ UG

-~ .O
e

Selector™




KASIKORNTHAI

Super

‘¥ SUPER Selector

Carrier ¥ 2:49 PM N

The Selector ™

1. | (dansugreds

Underlying

2. (danfiemn

AL

3. idanaigAunaadiiel

o
ALL

ALLDW Q

A

Home Selector™

KSecurities

AU 3 LlRanatgadtIaduan

Carrier = 2:49 PM

The Selector ™

1. @anyuands

Underlying

2. @aniian

AL

3. | idonangaaividagiie

30

ALLDW Q




KASIKORNTHAI

Super

‘¥ SUPER Selector

Carrier ¥ 2:49 PM

The Selector ™

1. | (dansugreds

Underlying

2. (danfiemn

A

3. idanaigAunaadiiel

o
ALL

ALLDW Q

A

Home Selector™

Carrier &

2:50 PM

The Selector ™: AOT

AOT1T1C1705A

AOT42C1705A
AOT24C1707A
AOT23C1707A
AOT08C1710A
AOT28C1707A
AOTO01C1707A

AOT28C1706A
AOT1RC1708A

A

Home Selector™

Ef.Gear.

Im.Vol.

KSecurities (%)




K

KASIKORNTHAI

KSecurities

KS Super Derivatives

O Super Selector

AnLRan DW lamuainusiasnig
Q Super Analytics

AwuAzLuuadaIauiau DW nasulunains ]
Q Super Info

Version 1.0 inavunaviaya DW lanngu nannaian
March 23, 2017

10




K

KASIKORNTHAI

& SUPER Analytics

Carrier 2:50 PM B

KSecurities

24 The Selector ™: AOT

ATUIUAZLLUULRA LS eI
DW nnsulunain

Rank DW Ef.Gear. Im.Vol.

1 AOT11C1705A 6.2 37%

rmoreen e s o ARauavUInIinuas 4 ardin
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Implied Vol.
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1 AOT11C1705A
Last Trade 31/05/2017
Sensitivity 2.99
Moneyness 12.8% ITM
Strike 33.91
Underlying AOT
T. Decay %/day 0.34%

2 AOT42C1705A
Last Trade 23/05/2017
Sensitivity 2.51
Moneyness
Strike 38.33
Underlying AOT
T. Decay %/day 117%

3 AOT24C1707A

Last Trade 31/07/2017

Ef.Gear.

6.2
Issuer
Type
Delta
DW:UL
UL Bid
DW Bid

7.0
Issuer
Type
Delta
DW:UL
UL Bid
DW Bid

8.3

Issuer

Sensitivity 2.38 Type

A

Selector™

Im.Vol.
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46% .7
MBKET
CALL

0.54

5.41

38.75

0.60

38% 7.6
FSS
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Score
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AOT11C1705A

AOT42C1705A
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5:33 PM 79% '}
AOT11C1705A
23 Mar 24 Mar 27 Mar 28 Mar 29 Mar

Bid Bid Offer Bid Bid Bid Bid
41.75 1.20 123 120 1318 119 119
4150 1.16 1.20 116 1.16 116 1.16
41.25 113 116 113 113 112 112
41.00 1.10 113 1.09 1.09 1.09 1.08
40.75 1.06 1.10 1.06 1.06 1.06 1.06
40.50 1.03 1.06 1.03 1.03 102 1.02
40.25 1.00 1.03 1.00 099 0.9 0.98
40.00 097 1.00 0.96 0.96 0.96 0.96
39.75 093 0.97 0.93 093 093 0.92
39.50 0.90 0.93 0.90 0.80 0.89 0.89
38.25 087 0.0 0.87 087 0.86 0.86
39.00 0.84 0.87 0.84 0383 0.83 0.83
38.75 0.81 0.84 0.81 0.80 0.80 0.80
3850 078 0.81 078 077 077 0.77
38.25 0.75 0.78 0.75 0.74 074 0.74
38.00 072 0.75 0.72 071 071 0.71
37.75 0.69 0.72 0.69 0.68 0.68 0.68
3750 0.66 0.69 0.66 0.66 0.65 0.65
37.25 063 0.66 0.63 0.63 0.62 0.62
37.00 0.61 0.63 0.60 0.60 0.60 0.58
36.75 0.58 0.61 0.58 0.57 0.57 0.57

2R Price Guideline | Thinitemaniauls:anm
TsadnmnuinanudnduaymsiAeamsuda  (Disclimer) faumsdadulaasnu
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1 =l Qs Q/
s ANISALAZENTINARAILNAUUAL DW11
Bid | Bid (v} (v} Q
a17s 1.20 1.23 120 118 119 119 118 119 118 118
4150 116 120 116 116 116 116 115 115 115 L1s
4125 113 116 113 113 112 112 L2 112 2 L1
41.00 110 113 109 1.09 1.09 109 109 1.08 1.08 108
4075 1.06 110 106 1.06 106 106 105 106 108 108
1050 1.03 1.06 103 1.03 102 102 102 102 1.02 101
40.25 1.00 1.03 100 0SS 089 099 0.88 058 098 0S8
40.00 097 1.00 096 0396 0.96 0.96 0.95 0.95 0.95 0.95
3975 093 097 083 083 083 082 0.82 0,82 0.92 081
3950 0.90 093 080 080 0.89 0.89 0.89 0.88 0.88 088
3925 0.87 030 087 087 086 086 086 086 0.85 0.85
39.00 0.84 0.87 0.84 083 0.83 0.83 0.83 0.82 0.82 0.82
3375 081 084 081 0.80 0.80 0.80 0.80 079 079 079
3850 078 0.81 078 0.77 077 077 0.76 076 0.76 076
3825 0.75 0.78 075 0.74 074 0.74 0.7 073 073 073
33.00 0.72 0.75 072 0.71 071 071 0.70 0.70 0.70 0.70
37.75 0.68 072 0.69 0.68 0.68 0.68 0.68 0.67 0.67 0.67
3750 0.66 0.68 066 066 0.65 0.65 0.65 0.64 0.64 0.64
37.25 0.63 0.66 063 0.63 0.62 0.62 0.62 0.61 0.61 0.61
37.00 061 063 0.60 0.60 0.60 0.59 0.59 059 0.58 0.58
0.58
" doua Price Guid wiuenaing

1,791,300
3,775,000 6,231,600

3,212,900 ; 3,083,200

AOT11C1705A 6.90%

Volume Volume

1,137,400 8 1,156,900
1,156,900 g 0.9 1,147,30

1,003,900 1,067,800

23/03/2017 17:28:16
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4 Most Active UL : PTTGC

DW Ef.Gear. Im.Vol.

PTTG11C1707A

2 PTTG24C1707A

3 PTTGO8C1704A

4 PTTG24C1706A

Direction

Days Left

Issuer

9 PTTG13C1705A PoF

ﬁ X Ju

Home Selector™  Implied Vol.

)
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Annsaditud Advanced Filter

Carrier ¥ 2:53 PM I

Most Active UL : PTTGC Y

Ef.Gear. Im.Vol.

PTTGO1P1708A
PTTGO8P1710A
PTTG42P1707A
PTTG11P1709A

PTTGO1P1703A
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Carrier & 2:51 PM Carrier ¥ 2:51 PM 2:51 PM

Most Active UL < Top Gainer UL Top Loser UL

Symbol Value Last Chg %Chg Last Chg Value Last

2,509,024

ADVANC 2,066,215 585,311

1,628,233 _ SAMART
1,157,833
1,142,191

INTUCH 883,041

148,971
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Carier 3 f8152362a Implied Vol Ranking

Ranked by Implied Volatility

DW Ef.Gear. Im.Vol.

BTS11C1703A
SCC11C1706A
BTS11C1709A
BDMS11C1707A
AOT11C1705A
BA11C1707A
BBL11C1708A
CPAL11C1708A

Q CK11C1703A
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