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SET50 Index Futures
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Intrinsi All -in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value  Break Even !n mp !?d ec’qve
Interest Value Premium Volatility Gearing
S50H18C1125 61.80 1.70 80 6,529 58.60 3.20 1186.80 0.00 5.49% 18.94
IS S50H18C1150 43.00 2.90 959 6,711 33.60 9.40 1193.00 0.01 9.69% 21.54
5 S50H18C1175 22.90 0.70 1,795 6,871 8.60 14.30 1197.90 0.01 8.10% 32.08
chg S50H18C1200 12.20 1.20 638 5,358 0.00 12.20 1212.20 0.02 8.85% 38.14
S50H18C1225 6.00 0.50 520 1,722 0.00 6.00 1231.00 0.04 9.42% 43.90
S50H18P1125 4.40 -0.70 512 7,287 0.00 4.40 1120.60 -0.05 11.86% -37.74
5 S50H18P1150 8.00 -1.80 710 5,284 0.00 8.00 1142.00 -0.04 10.84% -35.67
5‘ S50H18P1175 14.20 -2.80 929 3,990 0.00 14.20 1160.80 -0.02 9.71% -33.07
;:j S50H18P1200 27.00 -2.80 508 2,378 16.40 10.60 1173.00 -0.01 9.72% -26.14
S50H18P1225 51.20 0.20 36 158 41.40 9.80 1173.80 -0.01 13.72% -16.05
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v I SECTOR OUTLOOK
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I TopMost Active

KASIKORNBANK PUBLIC COMPANY LIMITED daily
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MomentumTrading
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Swing Trading

BCPG PUBLIC COMPANY LIMITED daily
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TKN : TKN24C1803A
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Name TKN24C1803A  Implied Volatility 58.00% Underlying Bid* DW Bid Price(THB) *
22-Jan-2018 23-Jan-2018 24-Jan-2018 25-Jan-2018 26-Jan-2018
Underlying TKN Delta 10.25% 20.90 0.07 0.07 0.07 0.06 0.06
Type Call Listing Date 20-Sep-2017 2080 007 0.06 006 006 0.06
20.70 0.06 0.06 0.06 0.06 0.06
Strike 29.380 Last Trading Date 30-Mar-2018 20.60 0.06 0.06 0.06 0.06 0.05
Conversion Ratio 3.60000 Expire 05-Apr-2018 20.50 0.06 0.06 0.05 0.05 0.05
Date(Maturity 20.40 0.06 0.05 0.05 0.05 0.05
Date) 20.30 0.05 0.05 0.05 0.05 0.05
Moneyness -43.32% OTM outstanding (18- 52,630,500 Ay 0:05 0:05 0:05 0:05 0:04
Jan-2018) 20.10 0.05 0.05 0.04 0.04 0.04
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 DDD 113 +6.60 110/107 116/120 Uptrend SBU It i aedfhi gh

2 | HL 12.40 +5.98 12/11.70  12.70/13.10 Uptrend | 8 (BasDEL2 @D of LIBRRI U &

3 HTC 21.80 +5.83 21.10/20.50 23/24 Uptrend REBWGSOWB 21 Bl 8F OYOD p s iVitbet) O L «
4 AH 32.50 +5.69 31.50/30.50 33.20/36 Sideway Bullish fetnggWZdli &igc
5 PRI NC 6.10 +5.17 6/5.60 6.70/7 Uptrend Y ¥ Wr L6sb8t (e AL Sk

5 TOP MAINBROAD LOSER

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

1 BANPU 21 -7.08 20.50/19.90  21.50/22 Uptrend St OGst ELUSROLOOs t UL
2 AYUD 34.50 -4.17 34/33 35.50/37 Sideway oSG 34 @Byt YO7 UBH MRIRS@BGES U

3 EPCO 4.84 -3.20 4.7414.60 5/5.20 Downtrend t W o yi¥op\BE:

4 SYNTEC 5.60 -2.61 5.50/5.30 5.70/5.85  Sideway Down L § O EFSldéWesy Ddwn

5 CSL 7.60 -2.56 7.5/7 7.70/7.80  Sideway Down WL U O W §46WsIF Sl oL (BR(i0
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g® COMMODITY MARKET

apell Copper

(LIGHT CRUDE USD/1000 BBL (EOD)) daily (US Comex Copper (EOD)) daily
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I Gold Futures
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- USD Futures

Thai Baht Spot Rate daily
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Co:1/tcr)2cts Change ol Change IDD;K/Setr?/ _ Theoretical \E(Ie\:d ';L;rt‘g Basis gig‘)‘ﬂm
Theoreti cal Lower Upper
S50F18 1186.7 4.4 25 -6 144 -10 8 1183.96 1183.77  1185.39 0.00 0.02 3.10 2.74
S50G18 1185.7 4.5 g 0 28 0 36 1185.34 1184.47  1191.76 0.00 0.02 2.10 0.36
S50H18 1183.7 4.0 181419 -1024 307182 8257 67 1182.90 1181.28  1194.85 0.02 0.02 0.10 0.80
S50M18 1180.0 3.7 14028 2474 17286 1752 157 1172.50 1168.68  1200.50 0.04 0.02 -3.60 7.50
S50U18 1178.7 35 1165 -81 6422 18 248 1148.94 114291  1193.17 0.06 0.02 -4.90 29.76
S50718 1182.5 34 427 -29 1649 66 339 1103.68 1095.44 1164.14 0.09 0.02 -1.10 78.82
Gold Futures
Series Settle Change Co:lltcr);cts Change Ol Change DD;K/SeS/ _ Theoretical Pé?giouurp,t/ Risk Free Rate
Theoretical Lower Upper
GFG18 20250 60 6 -45 2273 -54 36 20243 20228 20353 7.03 0.02
GFJ18 20310 80 3 -37 1031 -34 95 20292 20253 20581 18.02 0.02
GFM18 20350 60 13 -16 266 15 157 20343 20278 20822 6.52 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.64 0.00 8 31.90 0.76
USDG18 31.90 -0.03 36 31.97 0.02
USDH18 31.80 -0.12 66 32.05 -0.08
USDM18 31.83 -0.09 157 32.28 -0.05
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