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CHART INSIGHT BY FINANSIA SYRUS
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Price Change Vol. Open ntrinsic Time Value  Break Even !n mp !?d ec'Flve
Interest Value Premium Volatility Gearing
S50Z17C1025 55.00 -2.70 40.00 3420 50.03 4.97 1080.00 0.00 14.57% 16.24
IS S50Z17C1050 30.90 -9.10 346.00 3262 25.03 5.87 1080.90 0.01 10.29% 26.04
5 S50Z17C1075 13.50 -5.80 529.00 5829 0.03 13.47 1088.50 0.01 8.98% 40.33
szg S50717C1100 6.40 -2.90 317.00 8387 0.00 6.40 1106.40 0.03 10.42% 45.55
S50717C1125 3.30 -1.40 171.00 10115 0.00 3.30 1128.30 0.05 11.99% 47.20
S50Z17P1025 3.00 1.00 104.00 4460 0.00 3.00 1022.00 -0.05 12.20% -45.97
_5 S50717P1050 6.50 2.80 359.00 5479 0.00 6.50 1043.50 -0.03 10.75% -43.06
g' S50717P1075 13.50 4.90 515.00 5863 0.00 13.50 1061.50 -0.01 8.99% -39.28
g:j S50717P1100 32.00 9.10 181.00 4401 24.97 7.03 1068.00 -0.01 10.94% -24.14
S50Z17P115 50.00 6.70 22.00 2593 49.97 0.03 1075.00 0.00 5.87% -21.20
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I SECTOR OUTLOOK
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I Gold Futures

Spot Gold
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Local 5869 12564 -6695 17685
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Thai Baht Spot Rate
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Market Summary & Theoretical Price

Series Settle

S50X17 1074.4
S50717 1073.4
S50F18 1084.2
S50H18 1073.1
S50M18 1071.6

S50U18 1068.2

Series Settle

GFzZ17 20190
GFG18 20250

GFJ18 20290

Series

USDX17
usbz17
USDF18

USDH18

Change

-8.7
-12.2
-11
-11.8
-12.3

-12.4

Change

110
120

120

Vol.
Contracts

5
131056
7
10948
838

371

Vol.
Contracts

515
118

54

Settle

33.04
33.05
33.01

33.06

SET50 Index Futures

Change IDD;K/Setr?/
1 13
325918 -4977 42
-6 75
22719 570 134
5124 -3 224
3836 13 315

Gold Futures

Days to

g Delivery
153 42
38 103
-9 162

Theoretical

Theoretical Lower
1075.56 1075.28
1076.87 1075.95
1074.32 1072.67
1066.43 1063.47
1046.60 1041.65
1007.58 1000.62

Theoretical

Theoretical Lower
20086 20069
20136 20094
20185 20118

USD Futures

Change

-0.04
-0.04
-0.04

-0.02

Days to Delivery

13

42

75

133

Div. Fund
Upper Yield Rate
1077.67 0.00 0.02
1083.68 0.00 0.02
1086.47 0.02 0.02
1088.13 0.04 0.02
1082.88 0.06 0.02
1058.61 0.09 0.02
Premium /
Upper Discount
20213 104.18
20447 113.91
20674 105.30
Theoretical
33.03
33.11
33.20
33.35

Basis Pr_emium
Discount
-0.63 -1.16
-1.63 -3.47
9.17 9.88
-1.93 6.67
-3.43 25.00
-6.83 60.62

Risk Free Rate

0.02
0.02

0.02

Basis

0.04
0.05
0.01

0.06
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