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- SET50 Index Futures
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S50H18C1100 7.7 -2.60 73 1,210 69.10 2.60 1171.70 0.00 12.00% 15.50
c
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I SECTOR OUTLOOK

Banking
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I Top Most Active

CP ALL PLC daily
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Support 43.75
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Momentum Trading

MUANGTHAI LEASING PLC daily
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Swing Trading

MASTER AD PUBLIC COMPANY LIMITED daily
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WHA CORPORATION PUBLIC COMPANY
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WHA : WHA24C1805A
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market open winifu lisnene market call

Name WHA24C1805A Implied Volatility 44.00% Underlying Bid* DW Bid Price(THB) *
21-Feb-2018  22-Feb-2018  23-Feb-2018  26-Feb-2018  27-Feb-2018
Underlying WHA Delta 65.21% 436 0.74 0.74 0.73 0.73 0.72
Type Call Listing Date 27-Sep-2017 4.34 072 072 072 071 071
432 0.71 0.70 0.70 0.69 0.69
Strike 4.050 Last Trading Date = 31-May-2018 430 069 069 068 068 067
Conversion Ratio  0.78037 Expire 06-Jun-2018 4.28 067 067 067 066 066
Date(Maturity 426 0.66 0.65 0.65 0.64 0.64
Date)
424 0.64 0.64 0.63 0.63 0.62
Moneyness 537% ITM outstanding (20- 40,846,800 4.22 0.62 0.62 0.62 0.61 0.61
Feb-2018) 420 0.61 0.60 0.60 0.59 0.59
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 PCSGH 8.00 +6.67 7.75/7.50 8.15/8.50 Sideway naudunedoulmimniloldusiads 20 fu

2 ASAP 12.10 +5.22 11.70/11.30 12.50/13 Uptrend Usushdusioaiilo

3 GGC 16.20 +5.19 16/15.60 16.60/17.10 Sideway Up fumitloszaiu 16 v fanwszaznanaduuin

4 LRH 31 +5.08 29.75/29 31.50/32.50 Uptrend wsedonduidnan flomaldifiunmaduvin High Tnai
5 SKE 1.78 +4.71 1.74/1.70 1.82/1.90 Sideway Up winiisusduuu Tower bottom

5 TOP MAINBROAD LOSER

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

1 PTG 18.40 -7.07 18/16 18.90/19.30  Downtrend rdain low Tnaisioiios

2 AMANAH 2.04 -5.56 2/1.88 2.08/2.20 Uptrend doshluuuwlinondu

3 CGD 1.63 -4.68 1.57/1.49 1.67/1.72 Uptrend Wingu ieazanrasdusoulna
4 KTC 264 -4.35 258/254 270/280 Uptrend m'isia'iauﬁwls\imwam 254 v
5 MAJOR 27.75 -4.31 27.25/26.50  28.50/29.50 Sideway soudulsslia Gap 7 28.50 uw

nuumalsznaunisidan Top Gainer uar Top Loser

- Usinaunsdownoiads 5 fu unnndn 10 A uuwm

- lsiviusou DW uaz Warrant

- snauliisihadn 1 v

** Hoenniulunanidulnaiduiuidumunsininnais dnamuasldmnussainsiatuiey **
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. g® COMMODITY MARKET
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I Gold Futures

FINANSIA SYRUS

0= < 0 ) o Spot Gold daily
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o duvu Short fiudna 1345 aeaans avinAls 1
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(VLT (07T g 1T}
1323 1318 1334 1340
20 A.n. 2018 Contracts Long Short Net YTD
noani SPDR WinANsfoasanasdn 3.25 Institution 2318 2973 -655 591
6t gszeiu 827.79 o Foreign 737 2159 1422 16923
Local 4643 2566 2077 -17514
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- USD Futures

Assgoussioniios Thai Baht Spot Rate daily
- TOF‘W I 134,000
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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 1170.0 -1.4 6 -5 66 0 6 1169.37 1169.22  1170.42 0.00 0.02 0.90 0.63
S50H18 1164.6 -4.6 98275 6454 274125 2393 37 1170.87 1169.98  1177.39 0.00 0.02 -4.50 -6.27
S50J18 1167.9 -1.4 1 -1 47 1 65 1168.43 1166.87  1179.88 0.02 0.02 -1.20 -0.53
S50M18 1158.7 -4.4 6637 -320 29725 -71 127 1160.23 1157.18 1182.61 0.04 0.02 -10.40 -1.53
S50U18 1155.7 -4.9 709 22 6680 -136 218 1139.01 1133.77 1177.41 0.06 0.02 -13.40 16.69
S50718 1161.2 -4.5 137 -11 2139 28 309 1097.15 1089.72  1151.58 0.09 0.02 -7.90 64.05

Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFG18 20050 -50 379 358 2424 266 6 19910 19908 19928 139.83 0.02
GFJ18 20050 -90 315 309 1872 284 65 19958 19932 20153 91.57 0.02
GFM18 20140 -50 128 112 1026 121 127 20009 19957 20390 130.85 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDG18 31.47 0.10 6 31.54 -0.05
USDH18 31.43 0.08 36 31.61 -0.09
USDJ18 31.38 0.06 65 31.68 -0.14
UuSDM18 31.39 0.12 127 31.84 -0.13
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