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i SET50 Index Options
- . SET50 Long .
Cost  Profit/L
P/L S50U17C1000 | BUWE Wait and See Index  ssou17ci00p OOt Profivloss
120 900 -100 6.8 -6.8
100 S 925 -75 6.8 -6.8
/ L § $ (wait and See 050
80 e . o -50 6.8 -6.8
| UOOGUGS6TGLTUO
975 -25 6.8 -6.8
60 A e Ak L X & X o - : :
LBUYSTULTUOoOULOSSNnU
o I 1000 0 68  -68
40 / WoeeZ Ut F USLUSOBULBUYS 1005
e e 25 6.8 18.2
20 I U] F DB)J: -
/ 1050 50 6.8 43.2
D 7 T T T T 1
900 925 950 975 1000 1025 1050 1075 1100 1075 7 6.8 68.2
20
1100 100 6.8 93.2
Intrinsi All -in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value  Break Even !n e !?d ec'Flve
Interest Value Premium Volatility Gearing
S50U17C975 71.00 10.40 53.00 4,440 66.78 4.22 1046.00 0.00 24.76% 12.75
_5 S50U17C1000 48.00 10.70 276.00 8,993 41.78 6.22 1048.00 0.01 20.83% 17.27
8' S50U17C1025 23.00 9.50 311.00 9,184 16.78 6.22 1048.00 0.01 12.79% 31.83
3 S50U17C1050 5.50 3.50 1276.00 4,968 0.00 5.50 1055.50 0.01 8.82% 68.58
S50U17C1075 2.20 1.40 469.00 1,336 0.00 2.20 1077.20 0.03 11.85% 67.98
S50U17P975 0.60 -0.40 435.00 14,701 0.00 0.60 974.40 -0.06 15.34% -65.52
-E S50U17P1000 0.90 -0.90 728.00 10,707 0.00 0.90 999.10 -0.04 11.36% -80.36
g' S50U17P1025 1.90 -2.20 1371.00 5,832 0.00 1.90 1023.10 -0.02 7.39% -100.42
:;::’ S50U17P1050 7.80 -8.60 116.00 1,708 8.22 -0.42 1042.20 0.00 0.00% -126.76
S50U17P1075 42.30 #N/A 0.00 1 33.22 9.08 1032.70 -0.01 21.05% -17.72
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Food & Beverage

I SECTOR OUTLOOK
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I TopMost Active

PTT EXPLORATION AND PRODUCTION daily KASIKORNBANK PUBLIC COMPANY LIMITED daily
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LH : LH24C1806A

LAND AND HOUSES PUBLIC COMPANY LIMITED

daily
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Email: dw@fnsyrus.com

L. —_—,—Y L — . Line: @dw24

Name LH24C1806A Expire Date(Maturity Date) 05-Jul2018

Underlying LH Last Trading Date 29-Jun-2018
Type Call Listing Date 12-Jun-2017
Strike 12.308 Conversion Ratio 1.68138

TimeDecay Per Day -0.36% Effective Gearing 4.86
Delta 34.55% Implied Volatility 41.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SIRI 2.26 8.65 2.20/2.12 2.30/2.34 Uptrend YiWr 600GF L8 0GEF Owl
2 COL 59.75 7.17 58.50/56 61/62 Uptrend 6 U s Netv Bigh S656st @8 &

3 WHA 3.38 6.96 3.34/3.28 3.40/3.48 Uptrend 6 08 USidewasy U v 82 THL26 O0o¢

4 GGC 15.60 6.85 15.20/15 15.80/16 Uptrend i &58AIl time high

5 TKN 22 6.80 21.30/21 22.60/23 Uptrend 60 U8 Dawntigdd line¥ UYOZ Weez

5 TOP MAINBROAD LOSER

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

1 UTP 7.35 -3.92 7.30/7.10 7.50/7.70 Uptrend OZUSz71.M0EUDPS BORSGL]| L
2 WICE 4.52 -3.83 4.40/4.30 4. 62/ ¢« Sideway Wodaibbreakout $ t O (i M@GEUDE
3 SYNTEC 5.50 -3.51 5.40/5.15 5.60/5.75 Uptrend Sogowesorl U &

4 PLANB 5.90 -3.28 5.80/5.70 6/6.15 Sideway RRTH6OAGSOW 6.15 EU 6

5 SPALI 25 -2.91 24.70/24.40  25.50/26 Sideway Up E$ UNMSOE\S I sGVITTT o &

t F USWt 6 Uces U (TopmEaites W Tbp Lioser
—0&5[1]]LLENMLB\NS§5§ 6 FOEZ®D EDS
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g® COMMODITY MARKET

WTI Oll Baltic Dry Index - BDI

(LIGHT CRUDE USD/1000 BBL) 60 mins Shipping Index daily
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I Gold Futures
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- USD Futures

Thai Baht Spot!Rate daily
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical - :
Series Settle Change Co:1/tcr)2cts Change Ol Change DD:1”)</setro \E(Ie\:d ';L;rt‘g Basis gig‘)‘ﬂm
y Theoretical Lower Upper
S50U17 1047.5 12.4 135105 45784 346166 -10604 21 1042.21 1041.76  1045.50 0.01 0.02 5.72 5.29
S50Vv17 1046.1 12.4 0 0 19 0 50 1043.26 1042.19 1051.11 0.00 0.02 4.32 2.84
S50X17 1044.7 12.4 0 0 1 0 82 1043.35 1041.59 1056.22 0.01 0.02 2.92 1.35
S50717 1051.0 12.9 22238 13309 63640 2821 111 1041.75 1039.37  1059.17 0.02 0.02 9.22 9.25
S50H18 1047.7 12.4 1319 811 4752 231 203 1040.91 1036.57 1072.78 0.02 0.02 5.92 6.79
S50M18 1042.3 12.9 1052 748 3000 325 293 1029.57 1023.30 1075.57 0.03 0.02 0.52 12.73
Gold Futures
Theoretical f
Series Settle Change c Vtol. ¢ Change Ol Change IIDDallys to Plgt_amlumt/ Risk Free Rate
ontracts elivery Theoretical Lower Upper Iscoun
GFV17 21100 -40 777 644 2544 549 52 21233 21210 21399 -132.83 0.02
GFz17 21140 -40 564 558 1106 413 111 21284 21236 21639 -144.20 0.02
GFG18 21200 -40 73 41 277 62 172 21337 21262 21886 -137.31 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis

uUsbu17 33.05 -0.1 20 33.10 0

uUsDVv17 33.06 -0.08 50 33.18 0.01

USDX17 33.06 -0.07 82 33.27 0.01

usDz17 33.02 -0.13 111 33.34 -0.03
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