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i SET50 Index Options
NV = SET50 Long
Cost Profit/L
P/l. S50H18P1150 | BUWG U6 BLong S50H18P1150 Index s50H18p1150 oSt Profit/Loss
100 1050 100 14.6 854
30 -\ i o 1075 75 14.6 60.4
L § S UBofd850H18P1150
o L 1100 50 14.6 354
60 | UOG UG T14.80 T UX320 /)
e, e AL 1125 25 14.6 10.4
10 — LBUYSTULTUOOULOSSnNnU
N e e 1150 0 14.6 -14.6
WeeZ Ut F USL USsstdridéxL B U %730
20 e m e Y et 1175 -25 14.6 -14.6
I 0016 (R F &UIS)): Set50 1135.40
) 1200 -50 14.6 -14.6
1050 1075 1100 1125\150 1175 1200 1225 1250 1225 -75 14.6 -14.6
20
1250 -100 14.6 -14.6
Price Change Vol. Open Intrinsic Time Value Break Even All-fn- Impl.L e.d Effec?we
Interest Value Premium Volatility Gearing
S50H18C1125 53.80 0.20 409 6,302 50.81 2.99 1178.80 0.00 0.00% 21.68
c
2 S50H18C1150 34.00 1.00 572 7,465 25.81 8.19 1184.00 0.01 7.20% 27.21
) S50H18C1175 19.00 1.30 940 6,931 0.81 18.19 1194.00 0.02 7.93% 33.96
3 S50H18C1200 9.00 -0.20 762 3,545 0.00 9.00 1209.00 0.03 8.15% 42.50
S50H18C1225 4.90 0.20 300 1,043 0.00 4.90 1229.90 0.05 9.24% 4474
S50H18P1125 5.20 -1.30 1,183 6,344 0.00 5.20 1119.80 -0.05 11.02% -37.17
§ S50H18P1150 10.60 -2.30 1,013 4,033 0.00 10.60 1139.40 -0.03 10.67% -3232
& S50H18P1175 20.10 -2.10 1,022 3,730 0.00 20.10 1154.90 -0.02 10.54% -26.87
é S50H18P1200 36.40 -14.20 71 490 24.19 12.21 1163.60 -0.01 11.63% -20.02
S50H18P1225 54.50 -15.00 20 54 49.19 5.31 1170.50 0.00 11.89% -16.23
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T J» SECTOR OUTLOOK
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I TopMost Active
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MomentumTrading
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Swing Trading
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BEAUTY COMMUNITY PUBLIC COMPANY LIMITED
- -22.00

' Te-a I100 19.60 19 20.80
l‘“ﬂﬁ‘ i “‘~ '

N
T ™
A“‘T-* 7_*/', - - 19.00|

18.00 Symmetrical triangle

-_f dally WwWés$ oE wW6sozZU6
I 2

o - 20.80
I+l *“ai - ~16.00 )
w - 15.00) U pSld €
+-In.+li,a++"+l - B
*I"*-H_H.a " — - 14.00 o o
i e T < 13.00 Tt @ | o ngﬂﬂ
T . O
T”“T _,_)--"""/'. - o £ 12.00| '6 5'8 9 Q. 5
—— . ouUsuULsSUlI U Email: dw@fnsyrus.com
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market open market call
Name BEAU24C1802A Expire 07-Mar-2018 Underlying Bid* DW Bid Price(THB) *
Date(Maturity 15-Jan-2018  16-Jan-2018  17-Jan-2018  18-Jan-2018  19-Jan-2018
LA 20.40 0.86 085 085 0.84 0.84
Underlying BEAUTY Last Trading Date 28-Feb-2018 A0 wes EE s i goe
20.20 0.81 0.81 0.80 0.80 0.79
Type Call Listing Date 29-Aug-2017
20.10 0.79 0.79 0.78 0.78 0.77
Strike 18.200 Conversion Ratio 3.56000 20.00 0.77 0.77 0.76 0.76 075
19.90 0.75 0.75 0.74 0.74 0.73
TimeDecay Per -0.65% Effective Gearing 5.19
Day 19.80 073 073 072 072 071
19.70 072 0.71 0.70 0.70 0.69
Delta 71.13% Impl.'led Volati.l.i.ty 63.00% 19.60 0.70 0.69 0.69 0.68 0.68
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5 TOP MAINBROAD GAINER

TOP GAINER AND LOSER

FINANSIA SYRUS

Technical View
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I Gold Futures
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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 1175.5 51 36 14 106 2 15 1176.48 1176.12  1179.14 0.00 0.02 -0.31 -0.98
S50G18 1175.0 5.7 1 1 23 1 43 1177.88 1176.84  1185.49 0.00 0.02 -0.81 -2.88
S50H18 1173.3 3.6 136211 -2816 324389 852 74 1175.05 1173.26  1188.16 0.02 0.02 -2.51 -1.75
S50M18 1169.8 34 7682 105 13025 542 164 1164.29 1160.33  1193.35 0.04 0.02 -6.01 5.51
S50U18 1168.1 3.9 1141 -310 6306 54 255 1140.41 1134.24  1185.59 0.06 0.02 -7.71 27.69
S50718 1171.8 3.6 257 -112 1470 27 346 1094.78 1086.42  1156.08 0.09 0.02 -4.01 77.02
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 20250 150 166 8 2367 263 43 20327 20309 20458 -76.66 0.02
GFJ18 20270 150 42 -28 1011 24 102 20376 20333 20688 -105.86 0.02
GFM18 20310 150 71 -61 248 -70 164 20428 20359 20929 -117.56 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.64 0.00 15 31.93 0.75
USDG18 31.92 -0.08 43 32.00 0.03
USDH18 32.01 0.00 73 32.08 0.12
uUsSbM18 31.94 -0.06 164 32.31 0.05
January 15, 2018 14 | Page
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