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- SET50 Index Futures
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I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading
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Swing Trading
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SCB : SCB24C1802A
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Underlying SCB Last Trading Date 28-Feb-2018
Type Call Listing Date 24-Apr-2017
Strike 211.726 Conversion Ratio 16.23640
TimeDecay Per Day -1.09% Effective Gearing 8.10
Delta 14.03% Implied Volatility 40.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 CSL 7.50 11.94 7.35/7.20 7.60/8 Uptrend onaiinsuzanshdug noudusio

2 BFIT 20.50 9.04 20/19.60 20.80/21 Uptrend a$4 High Tuad fudusevondu

3 MONO 4.00 6.95 3.94/3.90 4.04/4.10 Uptrend Tamugunmsduudaunss

4 CWT 3.40 6.92 3.32/3.20 3.50/3.60 Uptrend winisudaunnidinuis vuumwnsldsio
5 PTL 13.20 5.60 13/12.60 13.60/14 Sideway Up Fuindu 13 vl wanmwiduuan

5 TOP MAINBROAD LOSER

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

1 ECL 3.58 -3.76 3.50/3.40 3.66/3.80 Uptrend doshlunulinondu

2 THREL 8.80 -2.76 8.70/8.50 8.90/9.05 Sideway Up Aavdlagsngigs

3 BEAUTY 14.20 -2.74 14/13.50 14.50/15 Uptrend unesialunsou Uptrend channel
4 SCl 7.20 -2.70 7/6.50 7.50/7.70 Downtrend fanuidusasun: Low 16ui 6.50 uw
5 SYNEX 14.80 -2.63 14.60/14.10  15/15.40 Uptrend Wuidssnsdoshdug Tuunliuendu

nunanlsznaunsidon Top Gainer ua: Top Loser
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g® COMMODITY MARKET
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I Gold Futures

FINANSIA SYRUS

Spot Gold
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- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; theoretical  Lomer - Yield i Basis ';':::;:::
S50U17 1048.6 3.1 136455 -93144 332988 -16083 17 1047.66 1047.29 1050.34 0.01 0.02 1.29 0.94
S50Vv17 1052.9 8.8 7 7 25 6 46 1048.68 1047.69 1055.94 0.00 0.02 5.59 4.22
S50X17 1045.9 3.2 0 0 1 0 78 1048.81 1047.13 1061.12 0.01 0.02 -1.41 -2.91
S50717 1053.0 2.8 21047 -20228 70184 198 107 1047.28 1044.98 1064.17 0.02 0.02 5.69 5.72
S50H18 1050.9 2.8 1391 -1295 5442 125 199 1046.45 1042.17 1077.86 0.02 0.02 3.59 4.45
S50M18 1045.9 3.1 821 -1135 3815 151 289 1035.20 1028.98 1080.81 0.03 0.02 -1.41 10.70

Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 21100 -200 410 217 2261 82 48 20913 20892 21064 187.07 0.02
GFZ17 21140 -170 192 156 1298 135 107 20964 20918 21300 176.46 0.02
GFG18 21200 -160 16 -2 279 75 168 21016 20944 21544 184.14 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.09 0.02 16 33.17 -0.04
USDVv17 33.12 0.03 46 33.25 -0.01
USDX17 33.13 0.05 78 33.34 0
usDz17 33.07 0.04 107 3341 -0.06
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