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Interest Value Premium Volatility Gearing
S50H18C1150 47.90 1.90 95 4,108 45.26 2.64 1197.90 0.00 16.28% 22.29
c
-§ S50H18C1175 25.30 -1.80 180 5,735 20.26 5.04 1200.30 0.00 13.01% 35.91
8‘ S50H18C1200 10.20 -1.60 361 5,844 0.00 10.20 1210.20 0.01 12.95% 52.98
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S50H18P1250 55.50 -0.10 2 187 5474 0.76 1194.50 0.00 16.30% -19.69
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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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UNIQ : UNIQ24C1811A
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Name UNIQ24C1811A Implied Volatility 42.00% Underlying Bid* DW Bid Price(THB) *
16-Mar-2018  19-Mar-2018  20-Mar-2018  21-Mar-2018  22-Mar-2018
1 (o)
Underlying UNIQ Delta 2545% 1350 022 022 022 022 022
Type Call Listing Date 26-Feb-2018 1340 021 021 02 02 02
1330 021 020 020 020 020
Strike 17.995 Last Trading Date = 30-Nov-2018 1320 0.0 019 019 019 019
Conversion Ratio  3.16817 Expire 07-Dec-2018 1310 0.19 019 0.19 0.18 0.18
Date(Maturity 13.00 0.18 0.18 0.18 0.18 0.18
Date)
12.90 017 0.17 017 017 0.17
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Mar-2018) 12.70 0.16 0.16 0.16 0.15 0.15

March 16, 2018 9| Page


mailto:dw@fnsyrus.com

A Chart Insight _, FINANSIA SYRUS

TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER
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5 TOP MAINBROAD LOSER

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

1 ECL 2.50 -3.85 2.30/2 2.75/3 Downtrend AnudsINsoousIassaiufigs

2 SMT 3.20 -3.61 3.10/3.00 3.34/3.50 Sideway Up nswlafigelinan 3 v Awigs

3 ASAP 10.80 -3.57 10.50/10 11.30/12 Sideway wiiswAasUuuy Shooting star wrasmsdu
4 RS 30.25 -3.20 29/27 31.25/34 Uptrend uusuddsy 29 um

5 WP 8.55 -2.84 8.30/8 8.80/9.15  Sideway Down BN BausITN8nA

nangmnlsznaunsidan Top Gainer uaz Top Loser
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g® COMMODITY MARKET

WTI Oil
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I Gold Futures
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- USD Futures
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, -31.400
mihwvane 31.35-31.40 vn/neaansansy ‘ g
X 31,22
\“
31.06 ‘ ;31.000
£30.800
"7 nA. i, an AA. Ny, 5. '18 N, ia. . WA, iy, ‘

© 2018 Bisnews AFE (Thaland) Limized winw bisnews com

(T 5T] LUIAU
31.20** 31.15 31.35 31.50

March 16, 2018 13 | Page



g . Chart Insight FINANSIA SYRUS

Market Summary & Theoretical Price
SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; ) Theoredical YIT:{d I;L::: Basis ';':::;:::
Theoretical Lower Upper
S50H18 1194.1 -1.6 114589 -11520 288793 2285 14 1195.90 1195.55  1198.42 0.00 0.02 -1.16 -1.80
S50J18 1192.8 -1.6 g 3 46 -3 42 1197.31 1196.28 1204.88 0.00 0.02 -2.46 -4.51
S50K18 1191.2 -1.6 0 0 28 0 75 1194.47 1192.63 1207.98 0.02 0.02 -4.06 -3.27
S50M18 1188.0 -1.9 14791 -1803 57551 746 104 1187.84 1185.28  1206.57 0.04 0.02 -7.26 0.16
S50U18 1186.1 -0.8 1395 132 7381 -42 195 1167.74 1162.95 1202.86 0.06 0.02 -9.16 18.36
S50718 1188.4 -15 249 -64 2309 37 286 1127.17 1120.15 1178.68 0.09 0.02 -6.86 61.23
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFJ18 19630 -10 7944 3064 39431 2758 42 19571 19554 19695 58.85 0.02
GFM18 19670 -10 2737 16 17827 436 104 19621 19579 19927 49.07 0.02
GFQ18 19710 -20 864 153 2861 150 167 19672 19604 20163 38.49 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDH18 31.16 0.06 13 31.26 -0.07
USDJ18 31.13 -0.07 42 31.34 -0.10
USDK18 31.09 0.03 75 31.42 -0.14
UuSDM18 31.12 0.05 104 31.49 -0.11
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