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Interest Value Premium Volatility Gearing
S50Z17C1025 69.80 10.10 12.00 3397 64.24 5.56 1094.80 0.01 21.98% 13.18
c
-§ S50Z17C1050 41.70 -0.50 122.00 3163 39.24 246 1091.70 0.00 11.94% 22.62
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S50Z17C1125 3.30 -0.40 167.00 10064 0.00 3.30 1128.30 0.04 11.88% 56.66
S50Z17P1025 1.00 0.00 63.00 4486 0.00 1.00 1024.00 -0.06 13.68% -60.21
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é S50Z17P1100 17.20 -0.30 232.00 4785 10.76 6.44 1082.80 -0.01 8.95% -40.98
S50Z17P1125 37.90 -3.20 45.00 2602 35.76 2.14 1087.10 0.00 10.34% -24.80
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T I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading
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Swing Trading

MONO TECHNOLOGY PUBLIC COMPANY LIMITED daily
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MEGA : MEGA24C1801A

MEGA LIFESCIENCES PUBLIC COMPANY LIMITED daily o )
‘ Lli BUISUY UG
gl Lu* T 40 40.75 39.25 4425 47.50
Loy [} i natire *+iTI o
el 40.00 V- - . = -

IMI 1y l** T'+l uwiniisuiinsduuy Morning star Dudeyanaunnlumamaila

+ i Y I = o o o a '
i “1‘ JU =0 flonaniusinauidandugiu uazsianfadinduiiodsdusiony

L ¥ a  a
fohopm e wwliluigndDwdenn

- Matthwune 44.25 / 47.50 vwn

arsi(14, 70, 30)

" 100.0000|
50,0000 oy AouMNTOYAINNLAN
T

Insedwii 02-658-9915

0)

Email: dw@fnsyrus.com

TN BED G N GG RABY AU GO R T B NS MG OB BT A A B [ ] Line: @dw24
Name MEGA24C1801A Expire Date(Maturity Date) 06-Feb-2018
Underlying MEGA Last Trading Date 31-Jan-2018
Type Call Listing Date 17-Jul-2017
Strike 34.443 Conversion Ratio 9.90295
TimeDecay Per Day -0.31% Effective Gearing 3.90
Delta 81.34% Implied Volatility 65.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SKE 1.74 +4.82 1.70/1.65 1.78/1.90 Sideway Ausluszozdu ndanndemin

2 SQ 7.85 +4.67 7.65/7.30 8/8.40 Uptrend Usushdusiomuuunliuigiu

3 SGP 22.30 +4.21 21.80/21.10 22.90/24 Uptrend uzansauanuasnduan Upside 1ia
4 DTAC 44 +4.14 43/42 45/46.75 Sideway Up wngsau Rebound wawia Divergence
5 PSL 11.20 +3.70 10.80/10.40 11.70/12.30 Sideway Up nsoulnajunissienu Uptrend channel

5 TOP MAINBROAD LOSER

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

1 SEAFCO 9.10 -7.61 8.80/8.30 9.30/9.55 Sideway Aim Big black candle wasingu

2 TTCL 16.90 -5.59 16.60/15.40 17.50/18 Downtrend usudAny 15 um Jlonmaasuszsesusianan
3 SAWAD 60.25 -4.37 58.25/55 61.75/63.25 Downtrend winfiswAnsUuuy Evening star mnudssassio
4 ROJNA 6.90 -4.17 6.80/6.50 7.05/7.25 Sideway WsHUsugunan

5 VNT 19.50 347 19/1840  20/2050  Sideway Down bimamaguuas 19 wm Aastlu Downside azgn

wWaning
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g® COMMODITY MARKET
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Q.T o . =i Spot Gold daily
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1s5.&. 2017 Contracts Long Short Net YTD
noavu SPDR iansfionsasnasd Institution 9285 9614 -329 7107
8.56 siugszeiu 848.11 sius Foreign 1731 3363 -1632 -43576
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v

- USD Futures

Eusousous Thai Baht Spot Rate daily
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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
S50217 1090.2 -0.7 103248 -5116 336350 7156 24 1090.24 1089.70  1094.17 0.00 0.02 0.96 -0.04
S50F18 1089.8 0.3 1 1 12 0 57 1091.78 1090.50 1101.13 0.00 0.02 0.56 -1.98
S50G18 1087.6 0.9 0 0 0 0 85 1088.43 1086.53 1102.38 0.02 0.02 -1.64 -0.83
S50H18 1088.8 -0.6 8233 -2624 29814 -188 116 1081.69 1079.10 1100.73 0.04 0.02 -0.44 7.11
S50M18 1086.2 -0.5 822 -335 4328 49 206 1062.74 1058.13  1096.56 0.06 0.02 -3.04 23.46
S50U18 1083.6 -1.1 185 -173 4476 45 297 1024.81 1018.16 1073.55 0.09 0.02 -5.64 58.79
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 19800 -110 356 -187 3079 29 24 19801 19791 19872 -0.94 0.02
GFG18 19870 -90 91 -119 996 -10 85 19851 19816 20104 19.47 0.02
GFJ18 19920 -90 122 60 357 37 144 19898 19840 20328 21.51 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDz17 32.61 0.02 24 32.70 -0.03
USDF18 32.60 -0.01 57 32.79 -0.04
USDG18 32.59 -0.01 85 32.86 -0.05
USDH18 32.59 0.00 115 32.94 -0.05
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