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Price Change Vol. Open ntrinsic Time Value Break Even t fn mplote.d ec?we
Interest Value Premium Volatility Gearing
S50H18C1150 46.00 -5.00 12 4,142 45.41 0.59 1196.00 0.00 0.00% 25.92
c
-§ S50H18C1175 27.10 -2.00 659 5,745 20.41 6.69 1202.10 0.01 14.70% 32.21
8‘ S50H18C1200 11.80 -0.50 611 5,954 0.00 11.80 1211.80 0.01 14.09% 46.68
3 S50H18C1225 3.80 -0.60 359 4,529 0.00 3.80 1228.80 0.03 13.94% 63.97
S50H18C1250 1.30 -0.70 128 1,915 0.00 1.30 1251.30 0.05 15.22% 72.58
S50H18P1150 2.30 -0.40 180 5,155 0.00 2.30 1147.70 -0.04 16.48% -60.38
§ S50H18P1175 7.20 0.20 559 5212 0.00 7.20 1167.80 -0.02 16.21% -47.83
3‘ S50H18P1200 16.70 1.70 343 3,921 4.59 12.11 1183.30 -0.01 15.18% -38.33
5 S50H18P1225 32.00 0.70 51 2317 29.59 241 1193.00 0.00 12.98% -30.41
S50H18P1250 55.60 0.90 7 185 54.59 1.01 1194.40 0.00 16.46% -19.43
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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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[FINANSIA SYRUS
SPRC : SPRC24C1808A
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market open winifu lisauzihe market call

Name SPRC24C1808A Implied Volatility  46.00% SRR DW Bid Price(THB) *
15-Mar-2018  16-Mar-2018  19-Mar-2018  20-Mar-2018  21-Mar-2018
Underlying SPRC Delta 26.80% 1770 032 032 031 031 031
Type Call Listing Date 02-Mar-2018 e e 0zl 2 2 e
17.50 030 030 0.29 0.29 0.29
Strike 22.360 Last Trading Date  31-Aug-2018 1740 029 0.9 0.8 0.8 0.8
Conversion Ratio  2.73000 Expire 06-Sep-2018 7.3 nzs nze nzy nzy vzy
Date(Maturity 17.20 0.27 027 0.26 0.26 0.26
Date)
17.10 0.26 0.26 0.25 0.25 0.25
Moneyness -29.25% OTM Implied Volatility 46.00% Uzl 2 v b b b
16.90 0.24 0.24 0.23 0.23 0.23
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 ECL 2.60 +11.11 2.46/230  2.76/3.00 Downtrend Audluuulinzag

2 WP 8.80 +10.69 8.65/8.00 9.20/10 Sideway Up Muszpznauduudn

3 ASAP 11.20 +9.06 10.50/10 11.50/12 Uptrend flomagsiiazldifiunisvin High 16

4 AMANAH 1.60 +8.84 1.54/1.47 1.68/1.75  Sideway Down WuAsasgui 1.47 v

5 GFPT 13.70 +7.03 13.20/13 13.90/14.80 Sideway Down soruuudw 13.90 v m iasimwuinnduan

5 TOP MAINBROAD LOSER

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

1 BR 740 -3.90 7.25/7.10 7.50/7.65 Sideway Up gemgunssiniiotdu Uptrend line
2 DTAC 45 -3.74 44/42 45.50/47 Sideway Down "lsim'maml,m'%”u 44 uwn

3 JMART 14.20 -3.40 13.50/13 15/16 Downtrend HALNBEY LTIV

4 EASTW 12.50 -3.10 12.20/12 12.90/13.80 Sideway Husnulunsou 12 — 13.80 uwm

5 RSP 7.90 -3.07 7.70/7.50 8.05/8.40 Uptrend soundnddihnitniduun

nuumalsznaunisidan Top Gainer uar Top Loser

- Usinaunsdownoiads 5 fu unnndn 10 A uuwm
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g® COMMODITY MARKET
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linanuulsui 60 aeaas vinTwuullitugadu Sideway sio poaad sruzduiuurdutosasiiszdu 3.15  meaans(tldu Moving

Average 20 u)idushnasi
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I Gold Futures

Spot Gold 60 mins
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1317 1315 1330 1337
14 1.m. 2018 Contracts Long Short Net YTD
noanu SPDR Aasnsfiamsasnasm Institution 7118 6232 886 3571
ogjiiszeiu 833.73 oiu Foreign 4408 3886 522 2752
Local 6492 7900 -1408 6323
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- USD Futures

A RUUIMARUNBTIA LAY Thai Baht Spot Rate daly
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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 ';':::;:::
S50H18 1195.7 -2.0 126109 -7942 286508 -565 15 1196.09 1195.72  1198.79 0.00 0.02 0.29 -0.39
S50J18 1194.4 3.2 0 -4 49 0 43 1197.51 1196.45 1205.26 0.00 0.02 -1.01 -3.11
S50K18 1192.8 -2.0 0 0 28 0 76 1194.61 1192.75  1208.30 0.02 0.02 -2.61 -1.81
S50M18 1189.9 -1.9 16594 -7740 56805 1176 105 1187.91 1185.33  1206.83 0.04 0.02 -5.51 1.99
S50U18 1186.9 -15 1263 -625 7423 -5 196 1167.74 1162.93  1203.05 0.06 0.02 -8.51 19.16
S50718 1189.9 -1.7 313 -72 2272 60 287 1127.08 1120.03  1178.77 0.09 0.02 -5.51 62.82

Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFJ18 19640 20 4880 -3002 36673 -2372 43 19666 19649 19793 -25.99 0.02
GFM18 19680 10 2721 303 17391 480 105 19716 19674 20027 -36.01 0.02
GFQ18 19730 20 711 150 2711 -76 168 19767 19699 20264 -36.83 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDH18 31.10 -0.11 14 31.16 -0.03
USDJ18 31.20 -0.04 43 31.24 0.07
USDK18 31.06 -0.14 76 31.32 -0.07
USDM18 31.07 -0.13 105 31.39 -0.06
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