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Contracts Long Short Net YTD
Institution 25899 24135 1764 115620
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SET50 Long
A $UN ;- Cost Profit/L
P/L S50H18P1150 atuEn - Index  S50H18P1150 C°St Profit/Loss
100 1050 100 14.6 854
80 1\ 1075 75 14.6 60.4
AALNS -
\ 1100 50 14.6 354
60 VIONUINEAR © -
_ 1125 25 14.6 10.4
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1250 -100 14.6 -14.6
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?we
Interest Value Premium Volatility Gearing
S50H18C1100 65.50 -0.50 165 1,270 64.95 0.55 1165.50 0.00 0.00% 17.40
c
-§ S50H18C1125 45.60 0.20 212 5,927 39.95 5.65 1170.60 0.00 10.69% 21.54
8’ S50H18C1150 27.00 -1.20 773 5,069 14.95 12.05 1177.00 0.01 10.72% 28.50
3 S50H18C1175 16.10 -0.60 951 7,258 0.00 16.10 1191.10 0.02 12.23% 32.21
S50H18C1200 8.70 -0.50 433 6,926 0.00 8.70 1208.70 0.04 12.97% 36.89
S50H18P1100 6.80 0.60 301 4,204 0.00 6.80 1093.20 -0.06 18.29% -28.72
§ S50H18P1125 12.40 1.20 1,520 7,270 0.00 12.40 1112.60 -0.04 18.07% -25.26
3‘ S50H18P1150 21.00 1.20 935 4,828 0.00 21.00 1129.00 -0.03 17.93% -21.88
é S50H18P1175 31.80 -0.60 287 4,281 10.05 21.75 1143.20 -0.02 17.09% -19.55
S50H18P1200 49.00 -0.20 47 2,925 35.05 13.95 1151.00 -0.01 18.16% -15.67
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Electronic Components
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Top Most Active
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Momentum Trading

FINANSIA SYRUS
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Swing Trading
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[FINANSIA SYRUS
BH : BH24C1809A
THE BUMRUNGRAD HOSPITAL PLC. daily uu-;,{u uujﬁqu
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Name BH24C1809A Implied Volatility 38.00% Underlying Bid* DW Bid Price(THB) *
14-Feb-2018  15-Feb-2018  16-Feb-2018  19-Feb-2018  20-Feb-2018
H (o)
Underlying BH Delta 3641% 203.00 0.83 0.83 0.83 0.82 0.81
Type Call Listing Date 05-Feb-2018 B s ol e B B
201.00 0.79 0.79 0.78 077 077
Strike 235.800 Last Trading Date  28-Sep-2018 200,00 077 076 076 075 075
Conversion Ratio  16.79000 Expire 04-Oct-2018 199.50 076 075 075 e i
Date(Maturity 199.00 0.75 074 0.74 073 073
Date)
198.50 0.73 0.73 0.73 0.72 0.72
Moneyness -18.20% OTM outstanding (13- 121,000 198.00 0.72 072 0.72 0.71 0.70
Feb-2018) 19750 0.71 0.71 0.71 0.70 0.69
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 TIW 351 +30.00 340/332 370/381 Uptrend Wudnweaue Panic Buy

2 BIG 3.30 +10.74 3.14/3 3.36/3.50 Uptrend ndeyeynarn1snausin

3 TEAM 1.89 +8.00 1.80/1.70 1.93/2 Uptrend suzansauuunshuduan I Upside 1iln
4 NPP 1.57 +5.37 1.50/1.41 1.63/1.70 Uptrend souduASTUIIAILSILAT

5 DTAC 48.75 +4.28 48/46.50 49.25/50 Sideway dumulunsou Sideway

5 TOP MAINBROAD LOSER

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

1 SKE 1.40 -21.79 1.33/1.24 1.49/1.57 Sideway IAnussnsguuIstTanatn onaldidunsidenay
2 AEONTS 169 -5.32 165/160 174/180 Uptrend doshluuuwlinondu

3 THCOM 11.20 -4.27 10.80/10 11.70/12 Downtrend anih Low Tnaisiaiilos

4 MACO 2.12 -3.64 2.10/2 2.20/2.26 Uptrend frsdlinanszdu 2.10 U m sAAWLIA

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

FINANSIA SYRUS
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I Gold Futures
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- USD Futures

Ruumgilsirnruuniudaaii Thai Baht Spot Rate da"y
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ansg Tuilsotavindrlsgreudemdidnn 232_000

31.40/31.35 un/aoaansansg ]
131,000
30500

"17 By, A, o, fA. A, Ag. WA, N4, 5. 18 AN, iin. ‘

© 2018 Bisnews AFE (Thaiand) Limted winw bisnews com

(T 5T] LUIAU
31.35** 31.30 31.48 31.50

February 14, 2018 13 | Page



g . Chart Insight FINANSIA SYRUS

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 ';':::;:::
S50G18 1159.3 -0.7 10 -1 85 -6 13 1165.53 1165.22  1167.81 0.00 0.02 -5.65 -6.23
S50H18 1155.9 -3.3 111581 -8998 287671 -719 44 1167.04 1165.99  1174.77 0.00 0.02 -9.05 -11.14
S50J18 1157.2 -0.6 1 -3 33 0 72 1164.21 1162.49  1176.85 0.02 0.02 -7.75 -7.01
S50M18 1150.3 -3.4 8449 -1367 28666 1043 134 1155.63 1152.42  1179.15 0.04 0.02 -14.65 -5.33
S50U18 1148.9 -3.2 726 117 6865 60 225 1134.00 1128.61  1173.50 0.06 0.02 -16.05 14.90
S50718 1153.5 -2.7 201 -43 2158 18 316 1091.63 1084.06  1147.10 0.09 0.02 -11.45 61.87

Gold Futures
Series Settle  Change CoXtc:' lE;CtS Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFG18 19900 -10 30 -3 2124 -30 13 19929 19924 19968 -29.28 0.02
GFJ18 19940 0 68 46 1609 -5 72 19978 19948 20194 -37.58 0.02
GFM18 19970 10 22 14 955 16 134 20028 19973 20431 -58.33 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDG18 31.53 -0.12 13 31.46 0.10
USDH18 31.47 -0.16 43 31.54 0.04
USDJ18 31.55 -0.05 72 31.61 0.12
UuSDM18 31.43 -0.17 134 31.77 0.00

February 14, 2018 14 | Page
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