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- SET50 Index Futures
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g8 SETS0 Index Options
; SET50 Long
i =1 TN 3 ey 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 1150 0 14.6 -14.6
wWhnsnonsvindals : Set Index awnii 1770
20 . g . 1175 -25 14.6 146
ARANNU (LHDMINMDY) : Set50 7 1135.40 am
0 1200 -50 14.6 -14.6
1050 1075 1100 1125\50 1175 1200 1225 1250 1225 -75 14.6 -14.6
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 91.80 3.90 33 384 89.68 2.12 1166.80 0.00 0.00% 12.51
c
-§ S50H18C1100 67.00 -0.20 124 1,156 64.68 2.32 1167.00 0.00 0.00% 17.08
8’ S50H18C1125 45.50 -2.50 246 6,225 39.68 5.82 1170.50 0.00 7.02% 22.57
3 S50H18C1150 29.00 -1.60 352 7,680 14.68 14.32 1179.00 0.01 8.63% 26.60
S50H18C1175 15.10 -1.30 1,210 6,288 0.00 15.10 1190.10 0.02 8.45% 34.74
S50H18P1075 2.20 -0.10 104 2,128 0.00 2.20 1072.80 -0.08 12.56% -37.89
§ S50H18P1100 3.70 -0.30 135 4,917 0.00 3.70 1096.30 -0.06 11.36% -37.82
3‘ S50H18P1125 8.00 0.40 670 5,828 0.00 8.00 1117.00 -0.04 11.20% -32.64
é S50H18P1150 14.50 -0.10 409 3,843 0.00 14.50 1135.50 -0.03 10.56% -29.18
S50H18P1175 26.40 1.30 912 3,047 10.32 16.08 1148.60 -0.01 10.66% -23.64
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Food and Beverage
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I Top Most Active

THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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Momentum Trading
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Swing Trading
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INDORAMA VENTURES PUBLIC COMPANY LIMITED
~ 6000
m : RIS BRI
% 56.00 55.50 58.00 59.50
é50 00 iiousaniu IVL lsishu 58 uw uazezae

] azusunun1svin SBL 1o 8 u.A. fiNIuuN
145.00 Y
! 24 56.75-57 v levinmsdanauluudh nassaiag

14000 WMMA&dU 56 unm wazume Low 55.75 un

{2500 Usunauiui Ikdnounauosn

] Stock Available for
13000 borrowing (Share)

"7 . WA s n.A. an. na. n.A . 5. 18 N ia W ‘ - -
© 2018 Bsnews AFE (Thaiand) Limted www bisnews com
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Close Price %Change
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CP ALL PUBLIC COMPANY LIMITED
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FINANSIA S¥RUS!

CPALL : CPAL24C1801A

(T T] LUIGNU
76.25 74.50 79 80.25

SIAUARMTATNGIAVENM 76.25 un Wunsvin Higher Low
(Fnaedn) vinTwiiannaleosiugeauduudn dNVNANFAAUVNLADULAR

sUuuy Morning star siyunwAIsUsuiTusowoIsIAN

Nathnusuwenu 79/80.25 un

T+++Ti . 6600
i'r"h y S
n £4.00 AoUaNNDIYALWHIAN
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17 18 20 22 26 28 Oct 04 06 10 12 17 19 24 27 Nov03 07 09 13 15 17 21 23 27 29Dec 06 08 13 15 19 21 25 27 18 05 09 11 | * Teuspuwipul o af . .
S i Line: @dw24
Name CPAL24C1801A Expire 06-Feb-2018 Underlying Bid* DW Bid Price(THB) *
Date(Maturity 11-Jan-2018  12-Jan-2018  15-Jan-2018  16-Jan-2018  17-Jan-2018
LA 78.00 025 0.24 021 020 0.19
Underlying CPALL Last Trading Date 31-Jan-2018 i e 02z Gz i 0y
77.50 023 022 0.19 017 0.16
Type Call Listing Date 12-Jun-2017
77.25 021 020 0.17 0.16 0.15
Strike 80.930 Conversion Ratio 6.43000 77 0y nie e iz Ul
76.75 0.19 0.18 0.15 0.14 0.13
TimeDecay Per -4.84% Effective Gearing 18.54
Day 76.50 0.18 0.17 0.14 0.13 012
76.25 0.17 0.16 0.13 0.12 0.1
Delta 30.97% Impl.'led Volati.l.i.ty 38.00% 76.00 0.16 0.15 0.12 0.11 0.10
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

gendunnwile 31.25 v vih IAsunii Ty Fail

1 TOA 33.25 +8.13 32.25/31.25 34.25/35.75 Sideway breakout AWIBLARASUIEASA

2 KTC 190 +7.95 186.50/180 193/197 Uptrend duvin All time high

3 TRUE 6.65 +4.72 6.50/6.25 6.80/7 Uptrend Upside iWanis naafinnw Breakout
4 VNT 23.90 +4.37 23.10/22.30 24.50/25 Uptrend fasase High Twal manghawinn
5 LANNA 19.40 +4.30 19/18.50 20/21 Uptrend Tomaduus: 20 um

5 TOP MAINBROAD LOSER

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

1 SPI 76.75 -7.53 75/69.25 79.25/85 Uptrend doassuzdu Aeuduln

2 I 8.90 -7.29 8.70/8.50 9.30/9.70 Sideway fauuwasnu 9.70 um nduasnn Sideway
3 WORK 76.75 -6.40 72.75/70 81/85 Sideway Down limswanuunsugday 72.75 uw

4 AEONTS 114.50 -4.58 113/109 116.50/120 Sideway dosnainduanus

5 TOP 99.50 -4.33 98.25/95 102/106 Sideway WAshazaNAAIRNAUT

nununlsznaunsidon Top Gainer ua: Top Loser

- Usinaunsdownsiads 5 Ju unanin 10 A uum

- lsitfusan DW uaz Warrant

- syenulsisingn 1 uwm

** Hoenniulunanidulnaiduiuidumuusininnais dnamuasldmnussainssiatuiiey **
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g® COMMODITY MARKET
Baltic Dry Index
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I Gold Futures
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il
9 o T P t mm 11,295.00
o diuvu Short 9 1320 eeaas Uavinrlsi 1315 HTWT !
moaas [Wudfioudl SuiluuxniaTiila Short ||m h 129000
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ADAANT
(TR EIT BUIGU
1312 1305 1322 1327
10 1u.m. 2018 Contracts Long Short Net YTD
nau SPDR apnsfiamsasnasdn Institution 5947 6748 -801 9822
a9 2.95 siugseeiu 828.96 o Foreign 2901 2926 -25 -34478
Local 8952 8126 826 24656
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- USD Futures

A RuuIMIpalusiing asu. ansdo Tha| Baht Spot Rate dally
PILADULDNNIA LAY 32 UIN/ADAANSANSS M .
b | :
R Lo . ‘ " £35.500
ARUUIMLazszRULdIAININATT 32.20 un/ | ' 1 A :
PoAANTANSg aslumy vy, eugsie nsslisududi 32 N " | 35,000
I o Y a o ' ' i ]
v/meaansansgle dlonandusounndoud . | 500
i .
134,000
Auuzinszuzdin USDH18 (Trading Long) 35500
. = , Yo . 33000
o wosse Trading Long duq tldouil dunu !
S 8ARuUINYgI 32.13-32.26 vn/aoaans ’ +82.500
ansg s09iiANARULIM Asal livinszauudedn “ ‘2 00 m
snnluain 32 vw/eeaansanss uuzdosio 531 500
o AFELUTNATINIL 32 UIN/ADAANSANSE BIVIANL ]
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50F18 1164.0 -1.0 21 -15 110 2 19 1165.52 1165.07 1168.86 0.00 0.02 -0.68 -1.52
S50G18 1163.0 -1.0 0 0 22 0 47 1166.92 1165.79  1175.16 0.00 0.02 -1.68 -3.92
S50H18 1163.6 -1.8 155933 -6562 319538 -3579 78 1163.88 1162.02  1177.57 0.02 0.02 -1.08 -0.28
S50M18 1160.5 -1.9 7065 -1964 12510 -64 168 1152.99 1148.97  1182.48 0.04 0.02 -4.18 7.51
S50U18 1159.3 -1.5 940 -188 6085 234 259 1129.06 1122.86 117451 0.06 0.02 -5.38 30.24
S50718 1163.2 -0.6 257 -116 1364 23 350 1083.49 1075.11 114491 0.09 0.02 -1.48 79.71
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFG18 20100 -80 105 -52 1979 -25 47 20152 20132 20294 -51.85 0.02
GFJ18 20150 -50 81 23 971 -35 106 20201 20157 20522 -50.62 0.02
GFM18 20160 -120 15 -4 172 -6 168 20252 20182 20761 -91.87 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.64 0.00 19 32.15 0.54
USDG18 32.20 -0.01 47 32.22 0.10
USDH18 32.18 0.07 77 32.30 0.08
uUsSbM18 32.15 -0.10 168 32.53 0.05
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