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SET50 Index Futures
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SET50 Long
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P/L S50H18P1150 atuEn - Index  S50H18P1150 C°St Profit/Loss
100 1050 100 14.6 854
80 1\ 1075 75 14.6 60.4
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Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?we
Interest Value Premium Volatility Gearing
S50H18C1100 72.4 0.70 2 1,210 73.75 -1.35 1172.40 0.00 0.00% 15.57
c
-§ S50H18C1125 54 5.20 7 5,542 48.75 5.25 1179.00 0.00 13.26% 18.67
8’ S50H18C1150 33 3.00 341 4,720 23.75 9.25 1183.00 0.01 11.96% 25.84
3 S50H18C1175 17.7 1.90 846 6,770 0.00 17.70 1192.70 0.02 11.88% 33.94
S50H18C1200 9.1 0.60 632 6,499 0.00 9.10 1209.10 0.03 12.70% 39.90
S50H18P1100 4 -0.80 398 5,188 0.00 4.00 1096.00 -0.07 18.28% -34.65
§ S50H18P1125 7.9 -0.80 540 8,110 0.00 7.90 1117.10 -0.05 17.79% -30.87
3‘ S50H18P1150 11.5 -3.30 532 5,190 0.00 11.50 1138.50 -0.03 15.06% -31.97
é S50H18P1175 21.2 -3.90 634 4,468 1.25 19.95 1153.80 -0.02 14.58% -26.98
S50H18P1200 36.6 -7.10 418 2,828 26.25 10.35 1163.40 -0.01 14.98% -21.20
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v I SECTOR OUTLOOK
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I Top Most Active

daily THE SIAM CEMENT PUBLIC COMPANY LIMITED daily
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Momentum Trading

REGIONAL CONTAINER LINES PUBLIC COMPANY daily
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Swing Trading
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BDMS : BDMS24C1805A
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s Tusauvasnstaslunuliuendu Wonuilaswusezuunsy
WWuAads 20 Su uazsuiiuusdonauignun vinTiueasing lemai
FIANARAAFINAUIND UL DU DN ARNINLAN

Nathnasuwenu 22.40 / 22.70 un

AouMNTONAINNLAN

Insdwii 02-658-9915
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market open winifu lisnene market call

Name BDMS24C1805A Implied Volatility 34.00% Underlying Bid* DW Bid Price(THB) *
22-Feb-2018  23-Feb-2018  26-Feb-2018  27-Feb-2018  28-Feb-2018
Underlying BDMS Delta 30.25% .40 030 030 029 029 029
Type Call Listing Date 24-Jul-2017 22.30 029 029 0-28 0-28 0.27
2220 0.28 0.28 027 027 026
Strike 24.674 Last Trading Date  31-May-2018 2310 027 0.6 0.6 025 025
Conversion Ratio  2.66319 Expire 06-Jun-2018 22.00 0-26 025 024 024 0-24
Date(Maturity 21.90 0.24 0.24 0.23 0.23 0.23
Date)
21.80 0.23 0.23 0.22 0.22 022
Moneyness -12.15% OTM outstanding (21- 300,000 201 0:22 022 0:21 0:21 0221
Feb-2018) 21,60 0.21 0.21 0.20 0.20 0.20
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 NPP 1.84 +12.88 1.80/1.72 1.87/1.95 Uptrend Usushdusiaiflosasnaudeunss

2 PTT 522 +6.53 516/510 526/530 Uptrend nzaduvih New high

3 VNT 31 +5.08 30.25/29.50 31.50/33 Uptrend Audusnuuuasinu 31.50

4 ASIAN 10.10 +4.66 9.80/9.50 10.40/10.80 Sideway Buiumsiusssiu 9.50 uw dlemandushdusnads
5 GL 7.10 +4.41 7/6.80 7.25/7.50 Sideway Sideway Tunsou 6.80-7.25 uw

5 TOP MAINBROAD LOSER

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

1 CBG 69.50 -7.64 68/66 71.25/73.50 Downtrend fdan Low Tra

2 PTG 17 -7.61 16.50/16 17.90/18.40 Downtrend wSueRlUA 16 U

3 ASK 22.70 -7.35 22.50/22.10 23/23.30 Sideway flomaisamdaudh Tndidu 200 fu

4 EPG 7.75 -6.63 7.65/7.50 8/8.25 Downtrend wWnenassiaiilos

5 THREL 10.80 -6.09 10.60/10.30 11/11.40 Sideway Tnduursudrdeyii 10.60 uwm filomaisandu

nuumalsznaunisidan Top Gainer uar Top Loser

- Usinaunsdownoiads 5 fu unnndn 10 A uuwm

- lsiviusou DW uaz Warrant

- snauliisihadn 1 v

** Hoenniulunanildulnaiduiuiiumuusininnais dnamuasldnnussainssiatuiiey **
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(LIGHT CRUDE USD/1000 BBL (EOD)) daily Shipping Index daily
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V%
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I Gold Futures

FINANSIA SYRUS

Spot Gold daily
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Contracts Long Short Net YTD
Institution 9992 12052 -2060 -1469
Foreign 2744 5592 -2848 14075
Local 12506 7598 4908 -12606
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v

- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

. Vol. Days to Div. Fund . Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50G18 1175.5 55 25 19 56 -10 5 1173.97 1173.85 1174.86 0.00 0.02 1.75 1.53
S50H18 1171.9 7.3 137432 39157 279592 5467 36 1175.48 1174.61  1181.84 0.00 0.02 -1.85 -3.58
S50J18 1173.3 54 0 -1 47 0 64 1173.09 117155 1184.41 0.02 0.02 -0.45 0.21
S50M18 1165.5 6.8 9455 2818 28991 -734 126 1164.92 1161.88  1187.20 0.04 0.02 -8.25 0.58
S50U18 1162.3 6.6 708 -1 6704 24 217 1143.67 1138.44  1182.05 0.06 0.02 -11.45 18.63
S50718 1167.0 5.8 316 179 2142 3 308 1101.74 1094.32  1156.22 0.09 0.02 -6.75 65.26
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFG18 19920 -130 115 -264 2008 -416 5 19871 19869 19886 48.69 0.02
GFJ18 19950 -100 143 -172 1781 -91 64 19919 19893 20111 30.52 0.02
GFM18 20010 -130 6 -122 857 -169 126 19970 19919 20347 39.90 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDG18 31.54 0.07 5 31.59 -0.04
USDH18 31.45 0.02 35 31.67 -0.13
USDJ18 31.49 0.11 64 31.74 -0.09
UuSDM18 31.40 0.01 126 31.90 -0.18
February 22, 2018 14 | Page
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