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- SET50 Index Futures

(SET50 March 18)
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g8 SETS0 Index Options
; SET50 Long
i =1 TN 3 ndaly Cost Profit/L
P/l. S50H18P1150 AL 1,:: : @uz Long S50H18P1150 wiidali Index s50H18p1150 oSt Profit/Loss
wuetin lidiosia
100 1050 100 14.6 854
80 -\ 1075 75 14.6 60.4
Aauns . Hold SS50H18P1150
1100 50 14.6 354
60 arenuaidn : 14.60 an (2,320 vn/deueyn)
_ 1125 25 14.6 10.4
10 — ﬁ'\"lssjqamwmmqwg - aisAe
. o y 1150 0 14.6 -14.6
whnaneansvindnls : Set Index asunii 1770
20 . g . 1175 -25 14.6 146
ARANNU (LHDMINMDY) : Set50 7 1135.40 am
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20
1250 -100 14.6 -14.6
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinstc Time Value Break Even i l,n mpl.L e.d ec?tve
Interest Value Premium Volatility Gearing
S50H18C1075 87.90 2.90 3 391 90.86 -2.96 1162.90 0.00 0.00% 12.36
c
-§ S50H18C1100 67.20 3.60 57 1,254 65.86 1.34 1167.20 0.00 0.00% 16.79
8’ S50H18C1125 48.00 5.40 387 6,086 40.86 7.14 1173.00 0.01 8.20% 20.66
3 S50H18C1150 30.60 4.60 821 7,624 15.86 14.74 1180.60 0.01 8.97% 25.35
S50H18C1175 16.40 2.80 871 5,709 0.00 16.40 1191.40 0.02 8.74% 32.93
S50H18P1075 2.30 -0.10 123 2,068 0.00 2.30 1072.70 -0.08 12.74% -36.98
§ S50H18P1100 4.00 -0.80 279 4,890 0.00 4.00 1096.00 -0.06 11.71% -36.17
3‘ S50H18P1125 7.60 -1.70 485 5,757 0.00 7.60 1117.40 -0.04 11.04% -33.23
é S50H18P1150 14.60 -2.10 1,051 3,767 0.00 14.60 1135.40 -0.03 10.76% -28.59
S50H18P1175 25.10 -4.90 334 2,405 9.14 15.96 1149.90 -0.01 10.30% -24.55
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v I SECTOR OUTLOOK
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v I Top Most Active
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Momentum Trading

FINANSIA SYRUS
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ROBINS : ROBI24C1805A

ROBINSON PUBLIC COMPANY LIMITED
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Name ROBI24C1805A Expire 06-Jun-2018 Underlying Bid* DW Bid Price(THB) *
Date(Maturity 10-Jan-2018  11-Jan-2018  12-Jan-2018  15-Jan-2018  16-Jan-2018
LA 73.75 071 0.70 0.70 0.69 068
Underlying ROBINS Last Trading Date 31-May-2018 7330 be ek bes By vy
73.25 068 0.67 067 0.66 0.66
Type Call Listing Date 27-Sep-2017
73.00 0.67 0.66 0.66 0.65 0.64
Strike 81.580 Conversion Ratio 7.90000 (& neE neE U nEE nEE
72.50 0.64 0.64 0.63 062 0.62
TimeDecay Per -0.59% Effective Gearing 5.80
Day 72.25 063 0.62 0.62 061 0.60
72.00 061 0.61 061 0.60 0.59
Delta 40.97% Impl.'led Volati.l.i.ty 45.00% 71.75 0.60 0.60 0.59 0.58 0.58
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 VNT 22.90 +7.01 22.50/22.20  23.30/23.60 Uptrend Uptrend Buanria analdifiunmsezassh

2 ROJNA 7.35 +6.52 7.15/7 7.50/7.70 Sideway Up winnzauusu 7.40 uwilst Upside snitladnads
3 TKS 11.90 +5.31 11.60/11.30 12.30/12.70 Sideway Up g Tusaunsnadusda suuuu Cup with handle

4 HMPRO 14 +5.26 13.60/13.20 14.50/14.80 Uptrend i1 All time high

5 RSP 5.30 +4.95 5.15/5 5.50/5.75 Sideway Up Bufidayanasuandnan 1Aesuuuu Double bottom

5 TOP MAINBROAD LOSER

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

1 MALEE 37.25 -3.87 36/34.50 38.25/39.75 Sideway liimsvasuusu 36 um

2 SAWAD 64 -3.40 63.50/61.50 65.75/67 Sideway Down ithaseuring usnass

3 SYNEX 14.40 -3.36 13.90/13 14.70/15 Sideway wusudndey 13.90 um wngaduldsnunawuan
4 TKN 21.20 -3.20 20.70/20 22/23 Sideway fauusinu 22 un nauadnn Sideway

5 TOA 30.75 -3.15 30/29 31.25/32 Sideway Down namseeiu 31.50 vvasun inaAWLIBsaU

nuumalsznaunisidan Top Gainer uar Top Loser

- Usinaunsdownoiads 5 fu unnndn 10 A uuwm

- lsiviusou DW uaz Warrant

- snauliisihadn 1 v

** Hoenniulunanidulnaiduiuidumunsininnais dnamuasldmnussainsiatuiey **
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g® COMMODITY MARKET

WTI Ol Sugar

(LIGHT CRUDE USD/1000 BBL (EOD)) daily_
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I Gold Futures

FINANSIA SYRUS
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V%

- USD Futures

Aannsailonanduunsoudnszdn Thai Baht Spot Rate da"y
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) il ]

i 132.500
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131500
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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
S50F18 1165.0 4.0 36 -38 108 4 20 1166.75 1166.27  1170.26 0.00 0.02 -0.86 -1.75
S50G18 1164.0 4.0 0 -2 22 0 48 1168.15 1167.00 1176.58 0.00 0.02 -1.86 -4.15
S50H18 1165.4 6.6 162495 -22338 323117 4721 79 1165.05 1163.16  1178.93 0.02 0.02 -0.46 0.35
S50M18 1162.4 6.6 9029 -2772 12574 206 169 1154.09 1150.04  1183.78 0.04 0.02 -3.46 8.31
S50U18 1160.8 5.9 1128 -743 5851 226 260 1130.07 1123.84 1175.74 0.06 0.02 -5.06 30.73
S50718 1163.8 6.1 373 -133 1341 17 351 1084.35 1075.94  1146.02 0.09 0.02 -2.06 79.45
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFG18 20180 0 157 -112 2004 -79 48 20125 20105 20271 54.74 0.02
GFJ18 20200 -20 58 -112 1006 -28 107 20174 20130 20498 26.04 0.02
GFM18 20280 30 19 -28 178 5 169 20225 20155 20737 54.86 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.64 0.00 20 32.29 0.40
USDG18 32.21 -0.04 48 32.36 -0.03
USDH18 32.11 -0.10 78 32.44 -0.13
USDM18 32.25 0.09 169 32.68 0.01
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