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S50U17C975 77.00 3.00 111.00 3,726 75.24 1.76 1052.00 0.00 24.13% 12.64
=
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S50U17P1075 25.50 -1.80 54.00 279 24.76 0.74 1049.50 0.00 8.01% -37.47
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I SECTOR OUTLOOK
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Top Most Active
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Momentum Trading
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Swing Trading
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TOP : TOP24C1801A
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Name TOP24C1801A Expire Date(Maturity Date) 06-Feb-2018

Underlying TOP Last Trading Date 31-Jan-2018
Type Call Listing Date 22-May-2017
Strike 94.939 Conversion Ratio 791766

TimeDecay Per Day -0.44% Effective Gearing 5.21
Delta 51.53% Implied Volatility 45.00%
September 13, 2017 9 | Page


mailto:dw@fnsyrus.com

A Chart Insight _, FINANSIA SYRUS

TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 ASIAN 21.40 12.04 20.60/20 21.80/22 Uptrend All time high

2 SAPPE 28.25 9.71 27.75/26.75 29/30 Uptrend 1A w Breakout Bu 27 uwle anwiluuin
3 SGP 18.90 9.25 18.50/18.20 19.50/20 Uptrend wuwsudAeysndin 21 un

4 MEGA 38.25 7.75 37.50/36 39/40 Uptrend Tumugunsduginaudaunss

5 ROBINS 64.25 7.08 63.75/63  64.50/65.25 Uptrend sovduduusuauly onafiwzas

5 TOP MAINBROAD LOSER

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

1 PSL 11 -4.35 10.70/10.40  11.30/11.70 Uptrend doshluuuwlinondu

2 PRINC 3.88 -3.48 3.84/3.80 3.92/4.06 Sideway WnshUsuguaandeesu

3 SPACK 2.54 -3.05 2.50/2.40 2.60/2.70 Sideway Up indaulvdnweaur Sideway Up

4 TTA 9.80 -2.97 9.70/9.60 10/10.20 Uptrend waafunmsdosluunliuondu wudu

5 SCN 5.30 -2.75 5.20/5 5.50/5.75 Uptrend asulafigeanansaniu 5 vwld snsnanwuan

nunanlsznaunsidon Top Gainer ua: Top Loser
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. g® COMMODITY MARKET
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Momentum 15429111154
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- USD Futures
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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
S50U17 1052.3 3.7 104723 -31732 339825 6837 16 1050.57 1050.22 1053.10 0.01 0.02 2.06 1.73
S50Vv17 1050.9 -2.0 0 -7 25 0 45 1051.59 1050.62  1058.71 0.00 0.02 0.66 -0.69
S50X17 1049.5 3.6 0 0 1 0 77 1051.72 1050.06 1063.91 0.01 0.02 -0.74 -2.22
S50217 1056.8 3.8 15493 -5554 71456 1272 106 1050.21 1047.92 1066.98 0.02 0.02 6.56 6.59
S50H18 1054.8 3.9 642 -749 5566 124 198 1049.39 1045.11  1080.72 0.02 0.02 4.56 541
S50M18 1049.3 34 634 -187 3939 124 288 1038.14 1031.93 1083.72 0.03 0.02 -0.94 11.16
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20880 -220 256 -154 1970 -291 47 20979 20959 21127 -99.21 0.02
GFZ17 20930 -210 90 -102 1205 -93 106 21030 20984 21364 -99.98 0.02
GFG18 20980 -220 6 -10 213 -66 167 21082 21011 21609 -102.47 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.09 0 15 33.14 -0.01
USDVv17 33.07 -0.05 45 33.22 -0.03
USDX17 33.06 -0.07 77 33.30 -0.04
usDz17 33.07 0 106 33.38 -0.03
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