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B Top Most Active
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Momentum Trading
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wing Trading

GLOBAL POWER SYNERGY PLC daily
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market open winifu liisauahe market call

Name MEGA24C1805A Implied Volatility 60.00% Underlying Bid* DW Bid Price(THB) *
04-Apr-2018  05-Apr-2018  09-Apr-2018  10-Apr-2018  11-Apr-2018
Underlying MEGA Delta 15.13% 4150 0.10 0.09 0.08 0.08 0.08
Type Call Listing Date 04-Dec-2017 41.25 009 009 008 008 007
41.00 0.09 0.08 007 007 007
Strike 53.436 Last Trading Date  31-May-2018 4075 008 0.08 007 007 007
Conversion Ratio  8.76578 Expire 06-Jun-2018 4050 008 0.08 0.07 0.06 0.06
Date(Maturity 40.25 0.07 0.07 0.06 0.06 0.06
Date)
40.00 0.07 0.07 0.06 0.06 0.05
Moneyness -31.94% OTM outstanding (03- 6,000 39.75 0.07 0.06 0.06 0.05 0.05
Apr-2018) 39.50 0.06 0.06 0.05 0.05 0.05
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 THAI 16.50 +3.77 16.30/15.70  16.80/17.50 Sideway Up Fuvih Higher high awszpznanaifuuin
2 SPPT 4.84 +3.42 4.72/4.60 5/5.20 Sideway Down fauusinu 5 um
3 AOT 69.50 +2.96 68.50/66 71.75/75 Sideway winuzauushu 70 v wilel asududeyanaiunn
4 BAFS 37 +2.78 36.50/35.50 38.50/40 Sideway Up wndayaunawnisnausii Bullish divergence
5 BEM 7.25 +2.11 7.10/7 7.30/7.55 Sideway winsh Sideway Tunsou 7 — 7.30 uw
5 TOP MAINBROAD LOSER
%Change Support Resistance Trend (1 Week) Technical View
1 EA 34 -12.82 33.50/30 36/40 Downtrend ieyusannosioiiiog
2 KTC 294 -11.71 280/266 300/320 Sideway nanseeiu 300 v Wwhgdsounnegn
3 MCS 9 -9.55 8.85/8.50 9.55/10 Downtrend vh Low Tusisiailas
4 ORI 16.90 -8.15 16/ 15.20 17.70/19 Sideway Down g Tusaunmsvingu
5 MTLS 35.75 -7.74 35/33 37/38.50 Sideway Down naadu 200 Tu Mnnands

nangmnlsznaunsidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnrulunauidruraifuiuiiiumnuussnineas tnamumsidanussainssialuiey **
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’ Gold Futures

Spot Gold 60 mins
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526U 852.31 6 Foreign 10830 3967 6863 7745

Local 5545 13868 -8323 -8282
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B USD Futures

Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C "1,::, - t Change Ol Change DD aly‘s; to Yl?“ﬁcl I:{u':d Basis II;I:emtu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50J18 1157.1 0.0 37 23 104 11 23 1166.19 1165.64  1170.23 0.00 0.02 -8.05 -9.07
S50K18 1161.7 -7.3 21 21 64 0 56 1167.84 1166.49  1177.67 0.00 0.02 -3.47 -6.14
S50M18 1160.1 -7.3 126459 33399 283989 2227 85 1164.30 1162.27  1179.23 0.02 0.02 -5.07 -4.20
S50U18 1161.5 -6.8 5704 1752 13242 46 176 1152.92 1148.71  1183.82 0.04 0.02 -3.67 8.58
S50718 1157.6 -6.8 752 403 4066 111 267 1128.43 1122.04  1175.31 0.06 0.02 -7.57 29.17
S50H19 1161.5 -6.6 197 101 327 75 358 1082.09 1073.52  1144.94 0.09 0.02 -3.67 79.41
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change II; alys to PI;(:.\mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFJ18 19820 70 6298 -3787 28226 -1358 23 19775 19765 19843 45.27 0.02
GFM18 19860 80 4205 574 19805 -1040 85 19825 19791 20078 34.94 0.02
GFQ18 19880 60 1619 -1116 7483 -71 148 19876 19816 20317 3.79 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDJ18 31.17 0.02 23 31.24 -0.01
USDK18 31.14 0.02 56 31.32 -0.04
uUsSbM18 31.12 0.00 85 31.39 -0.06
uUsbu18 31.04 0.03 176 31.62 -0.14
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