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Interest Value Premium Volatility Gearing
S50H18C1100 61.00 -4.50 15 1,280 60.09 0.91 1161.00 0.00 0.00% 18.70
c
-§ S50H18C1125 39.20 -6.40 112 5,853 35.09 4.11 1164.20 0.00 8.38% 25.85
8’ S50H18C1150 24.40 -2.60 440 4,909 10.09 14.31 1174.40 0.01 11.19% 29.25
3 S50H18C1175 15.10 -1.00 440 7,151 0.00 15.10 1190.10 0.03 13.08% 31.65
S50H18C1200 8.10 -0.60 317 6,874 0.00 8.10 1208.10 0.04 13.65% 36.43
S50H18P1100 7.10 0.30 107 4,277 0.00 7.10 1092.90 -0.06 17.96% -29.13
§ S50H18P1125 13.00 0.60 459 7,199 0.00 13.00 1112.00 -0.04 17.71% -25.53
3‘ S50H18P1150 21.40 0.40 712 4,745 0.00 21.40 1128.60 -0.03 17.11% -22.63
é S50H18P1175 36.80 5.00 132 4,239 14.91 21.89 1138.20 -0.02 18.75% -17.50
S50H18P1200 54.80 5.80 11 2,930 39.91 14.89 1145.20 -0.01 20.11% -14.11

February 15, 2018 3 | Page



Q‘vj Chart Insight _,
I SECTOR OUTLOOK

Petrochemicals
Level 1 Level 2 Petrochemicals & Chemicals l‘l- dally-
t 1,600.00
Support 1500 1480 .m'T* 'T )
Resistance 1545 1550 nl- +| P mzmn
. ' ll ] 1,500.00
= £y Y] Y o o I'Ljf* I {1-480.00
AR LUINULAY T2 WNANTNAMN poidal g |
I II l*!* ©1,400.00
a o =3 =~ o = * ++ L * T i 1,350.00|
ANFAUNMUTUVDITOUNNINAFDULUIBNUN 1545 m _|IT*¢*++ I*ﬁhmrli it hi il :
udlsisinu vinTuasingilemafiazAinsounissousiag '++4.*+,¢4-+!+l" ' I
- Y 4-*4,1- ©1,250.00
aﬂﬂ‘i\j ;11,.1“2»1“4&.??‘\29\21‘22,? Oct 05091116182025 Nov 06081014 1620222428 Dec 07121418202226 ‘18 0810121618222426 Feb 060812 14 \ nnnnnnnnnnnnnn
Construction Services
Level 1 Level 2 Construction Services |M \. dallyr 140 00
! ;
Support 108 106 N ' “ .M \ 'xl ” |W" m I'mh. 135.00
Resistance 112 114 ‘ " \“N' 'l"\‘ i x”‘* | "y
. it
I'nl / “ i u.w u [ j
| ~/ ll‘ l‘ " ‘|| o x.l U b "" h w..| N\ Ml*' '“‘Il"N IX | N'“"“' ” $125.00
filonaila Downside N ,.x.. | ‘\,, . ‘\ i JO‘
| “‘I‘"Nl V’I il .l't' 120.00
iy o o \ , a o uml' ]
wnliunandigdouuss szninenianan Low  1hud b “ oo
il
110 3n wnraeazfunsida Downside suagadly o,
aﬂ ‘15N5v (H,M,Efﬁ,\ 17 Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec ‘18 Feb W:OSWOO

February 15, 2018 4 | Page



A Chart Insight _, FINANSIA SYRUS

v%

I Top Most Active
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Momentum Trading
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TKN : TKN24C1803A
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Name TKN24C1803A Implied Volatility  58.00% AR DW Bid Price(THS) *
14-Feb-2018  15-Feb-2018  16-Feb-2018  19-Feb-2018  20-Feb-2018
Underlying TKN Delta 5.03% 21.10 0.03 0.03 0.02 0.02 0.02
Type Call Listing Date 20-Sep-2017 21 0.03 003 0.02 0.02 0.02
20.90 003 0.02 0.02 0.02 002
Strike 29.380 Last Trading Date = 30-Mar-2018 . " . - - .
Conversion Ratio  3.60000 Expire 05-Apr-2018 AU o U U U vl
Date(Maturity 20.60 0.02 0.02 0.02 0.01 0.01
Date)
20.50 0.02 0.02 001 001 001
Moneyness -41.93% OTM outstanding (14- 52,630,100 20.40 0.02 0.02 0.01 0.01 0.01
Feb-2018) 20.30 0.02 0.02 001 001 001
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 TIW 444 +26.50 428/414 456/480 Uptrend Tumudusoudundannss
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3 SQ 4.72 +9.26 4.52/4.32 4.82/494  Sideway Down soRULUUWIEIU 4.75 U IWWafeAIWLIAN
4 ASAP 10.90 +9.00 10.40/10 11.10/12 Uptrend unlghdusiotilosuniloduaiads 20 Ju
5 PK 7.25 +6.62 6.90/6.45 7.40/7.60 Uptrend Fuvin High Tnaisiaiflas

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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4 GPI 3.36 -4.00 3.30/3.20 3.44/3.58 Sideway Up wrapndsunusswsd High 1éiu
5 EPG 8.55 -3.93 8.40/8 8.80/9 Downtrend asvin Low Tnsisiarilos
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g® COMMODITY MARKET
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I Gold Futures

FINANSIA SYRUS
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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 ';':::;:::
S50G18 1155.1 -4.2 19 9 67 -18 12 1160.62 1160.33  1162.72 0.00 0.02 -4.99 -5.52
S50H18 1152.8 -3.1 135967 24386 284120 -3551 43 1162.13 1161.10 1169.64 0.00 0.02 -7.29 -9.33
S50J18 1153.0 -4.2 6 5 39 6 71 1159.37 1157.68 1171.78 0.02 0.02 -7.09 -6.37
S50M18 1147.9 -2.4 8249 -200 28758 92 133 1150.87 1147.70  1174.12 0.04 0.02 -12.19 -2.97
S50U18 1146.0 -2.9 964 238 6871 6 224 1129.41 1124.07  1168.56 0.06 0.02 -14.09 16.59
S50718 1150.3 -3.2 230 29 2134 -24 315 1087.30 1079.80 1142.37 0.09 0.02 -9.79 63.00

Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFG18 19910 10 772 742 2591 467 12 20096 20091 20132 -185.55 0.02
GFJ18 19950 10 398 330 1857 248 71 20144 20115 20359 -194.25 0.02
GFM18 20000 30 134 112 1020 65 133 20195 20141 20598 -195.42 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDG18 31.42 -0.11 12 31.29 0.16
USDH18 31.43 -0.04 42 31.36 0.17
USDJ18 31.36 -0.19 71 31.44 0.10
USDM18 31.39 -0.04 133 31.59 0.13
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