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- SET50 Index Futures
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. A o " SET50 Long '
P /L $50217C1075 Az ¢ Wait and See Index s50z17¢1075 <Ot Profit/Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
/ Aauns : Wait and See
60 1025 -50 21.1 -21.1
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20
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0 1175 100 21.1 78.9
Intrinsi All-in- Impli Effecti
Price Chang Vol. Open ntrinstc Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 63.00 0.50 138.00 3563 54.82 8.18 1088.00 0.01 13.87% 13.63
_§ S50Z17C1050 40.70 -0.80 182.00 3472 29.82 10.88 1090.70 0.01 11.39% 18.77
i
g S50Z17C1075 21.40 -0.50 198.00 5144 4.82 16.58 1096.40 0.02 9.32% 27.69
?; S50Z17C1100 9.60 -1.20 377.00 4185 0.00 9.60 1109.60 0.03 8.72% 37.58
o
S50Z17C1125 5.00 0.00 383.00 4401 0.00 5.00 1130.00 0.05 9.59% 40.97
S50Z17P1025 340 0.20 285.00 4060 0.00 3.40 1021.60 -0.05 9.98% -41.43
§ S50Z17P1050 6.10 -0.10 286.00 3065 0.00 6.10 1043.90 -0.03 8.46% -41.86
g- $50Z17P1075 11.90 0.10 450.00 3742 0.00 11.90 1063.10 -0.02 6.98% -39.91
é S50Z17P1100 26.00 1.00 88.00 2237 20.18 5.82 1074.00 -0.01 6.63% -29.78
S50Z17P1125 45.50 1.50 50.00 563 45.18 0.32 1079.50 0.00 5.02% -22.70
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v I SECTOR OUTLOOK

Health Care
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I Top Most Active

AIRPORTS OF THAILAND PUBLIC COMPANY — BANPU POWER PUBLIC COMPANY LIMITED dilly 3050
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Momentum Trading

EASTERN COMMERCIAL LEASING daily
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Swing Trading
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CENTRAL PATTANA PUBLIC COMPANY LIMITED daily
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[FINANSIA SYRUS
MINT : MINT24C1802A
MINOR INTERNATIONAL PUBLIC COMPANY da”y'42_50 tlu-)swu llu—)ﬁ,—]u
' “ a o 40 39.50 41 4175
/i by il [ — o :
| iﬂ 050 sAgasasnviuu) Breakout winwasguuuy Double Bottoms
' ‘ H‘ FT 0 fiusnae 40-40.25 v nesgissnananunsalgiudennzTunsidn
1 39.50 y ) X Y
+ ,i ﬂﬂ h s Goufiern lsiauseuiia Wesannsmfilenmadadinduiiedunagou

‘ Whnianne 41.75 um war 42.50 un 3Rl
h " o 37.50)
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T 2937 Barews AFE (Traand) Lirkeed =

Line: @dw24
Name MINT24C1802A Expire Date(Maturity Date) 07-Mar-2018
Underlying MINT Last Trading Date 28-Feb-2018
Type Call Listing Date 17-Jul-2017
Strike 52.650 Conversion Ratio 7.78000
TimeDecay Per Day -0.94% Effective Gearing 6.69
Delta 23.14% Implied Volatility 46.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 BTC 1.35 9.76 1.30/1.25 1.40/1.50 Uptrend Tumusinmaduudauns

2 BIG 3.60 7.78 3.50/3.32 3.70/3.86 Sideway fusszozdu wnliiundndiaauduau
3 ECL 412 6.19 4/3.88 4.36/4.50 Uptrend fTomaduvin High Tn

4 CRANE 3.72 5.68 3.62/3.52 3.80/3.90 Uptrend fusedonduiiuuisu 3.50 um

5 SINGER 15.30 4.79 15/14.70 15.50/16 Uptrend flomadidunu 15.50 vwm

5 TOP MAINBROAD LOSER

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

1 GL 22.50 -9.64 22.40/21.80 23/23.50 Sideway nauasxn Sideway
2 PACE 1.21 -6.20 1.17/1 1.25/1.30 Downtrend filonaleifiu 1 v

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uvwm

* fasnnulunauidunaifuiuiiiunuussnineais tnamumsidanusainssiaduniey **
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g® COMMODITY MARKET

WTI Ol Copper

(LIGHT CRUDE USD/1000 BBL) 60 mins (US Comex Copper (EOD)) daily
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= 2 Spot Gold daily
SO LN UNAFIIUUUNDIN :

1,350.00

Downtrend Channel

£1,340.00

WANNNAANIYTUUAUIITIAN Odﬁﬁﬁﬁﬂ 1,330.00

drgunn Tusovilouuurdunsovuuwas Downtrend ! 52000

Channel 7iusinas 1280 aaaansidn vinTwmasiianis
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AsUsusdusioilosdilontaios wusinseginsan !

° - = o U o ] < 1,300.00
nosA1azdunilosssiu 1280 moaans lensali Aau "
£1,290.00

:1,270.00

WAL DD

Aduusinszurdu GFV17 (Wait and See) ]
$1,260.00
e Wait and See |

©1.250.00

£1,240.00
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(T EIT] BuGNL
1285 1280 1290 1295
9a.m. 2017 Contracts Long Short Net YTD
noavu SPDR iansfionsasnasdi Institution 20098 17568 2530 3288
4.43 dugszeiu 858.45 ¢ Foreign 2442 2486 -44 -12268
Local 15239 17725 -2486 8980
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- USD Futures

o o Thai Baht Spot Rat dail
nyasudian 1whuszeiu 33.30 uw/ A W
ADAANSANSG ]
135,500
sovdounuasudiAInaday 33.30 unn/ ]
AOAANTANSE NAIANNTOUTHIUILAZLUISDUA biiLAW
33.55 vn/moaansansg 135,000
134,500
Auziinssazdn USDZ17 (Trading Long)
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Market Summary & Theoretical Price

Series

Settle

S50V17 1080.6
S50X17 1079.3
S50717 1084.9
S50H18 1084.0
S50M18 1081.2

S50U18 1079.0

Series Settle

GFV17 20380
GFz17 20430

GFG18 20480

Series

USbhV17
USDX17
usDzZ17

USDH18

Change

-3.4
-6.7
-0.6
-0.8
-0.5

-0.7

Change

170
170

160

Vol.
Contracts

80283
3060
636

198

Vol.
Contracts

26
36

15

Settle

33.4
33.39
33.39

33.38

Change

-37078
-3495
-301

-244

Change

-610
-135

-79

ol Change g:l){; et:; . Theoretical
Theoretical Lower
36 0 18 1080.20 1079.80
31 0 50 1081.36 1080.25
314343 -5700 79 1081.39 1079.63
13848 150 171 1079.77 1075.98
5357 22 261 1078.66 1072.87
1731 100 352 1064.62 1056.81
Gold Futures

o S DD :l){‘sl et :,y . Theoretical
Theoretical Lower
1870 -464 20 20360 20352
1298 -143 79 20409 20376
630 -37 140 20460 20402

SET50 Index Futures

USD Futures

Change

-0.05
-0.05
-0.05

-0.07

Days to Delivery

18

50

79

170

Div.
Upper Yield
1083.13 0.01
1089.49 0.00
1094.24 0.01
1107.59 0.02
1121.13 0.02
1121.89 0.03
Upper
20421
20651
20889
Theoretical
3341
33.49
33.57
33.81

Fund
Rate

0.02
0.02
0.02
0.02
0.02

0.02

Premium /

Discount

20.07
20.74

19.74

Basis P|:emium
Discount
0.78 0.40
-0.52 -2.06
5.08 3.51
4.18 4.23
1.38 2.54
-0.82 14.38

Risk Free Rate

0.02
0.02

0.02

Basis

0.04
0.03
0.03

0.02
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