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- SET50 Index Futures
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wuzin idasio
100 1050 100 14.6 854
80 -\ 1075 75 14.6 60.4
Aauns . Hold SS50H18P1150
1100 50 14.6 354
60 arenuaidn : 14.60 an (2,320 vn/deueyn)
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Price Change Vol. Open Intrinsic Time Value Break Even All-fn- Impl.L e.d Effec?we
Interest Value Premium Volatility Gearing
S50H18C1125 72.00 4.00 28 6,475 70.60 1.40 1197.00 0.00 0.00% 16.25
c
-§ S50H18C1150 52.00 4.00 510 6,375 45.60 6.40 1202.00 0.01 9.33% 19.78
8’ S50H18C1175 30.00 3.80 372 6,734 20.60 9.40 1205.00 0.01 7.76% 29.35
3 S50H18C1200 15.00 1.60 540 5723 0.00 15.00 1215.00 0.02 7.82% 39.35
S50H18C1225 8.00 1.50 189 2,061 0.00 8.00 1233.00 0.03 9.00% 43.21
S50H18P1125 3.60 -0.40 519 7,126 0.00 3.60 1121.40 -0.06 12.81% -37.53
§ S50H18P1150 6.90 -0.80 981 5,750 0.00 6.90 1143.10 -0.04 12.10% -34.54
3‘ S50H18P1175 10.60 -2.30 627 4,430 0.00 10.60 1164.40 -0.03 10.26% -35.30
é S50H18P1200 20.10 -3.90 342 2,780 4.40 15.70 1179.90 -0.01 9.75% -29.86
S50H18P1225 38.40 -3.60 14 403 29.40 9.00 1186.60 -0.01 11.38% -20.76
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v I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading
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BPP : BPP24C1803A
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Name BPP24C1803A Implied Volatility 43.00% Underlying Bid* DW Bid Price(THB) *
24-Jan-2018  25-Jan-2018  26-Jan-2018  29-Jan-2018  30-Jan-2018
Underlying BPP Delta 13.25% 25.25 0.05 0.05 0.05 0.05 0.05
Type Call Listing Date 17-Jul-2017 27.00 0.05 0.05 0.04 0.04 0.04
26.75 0.04 0.04 0.04 0.04 0.04
Strike 32.782 Last Trading Date 30-Mar-2018 26.50 0.04 004 003 003 0.03
Conversion Ratio 8.50412 Expire 05-Apr-2018 26.25 003 003 003 003 0.03
Date(Maturity 26.00 0.03 0.03 0.03 0.03 0.03
Date)

25.75 0.03 0.03 0.02 0.02 0.02
Moneyness -24.88% OTM outstanding (24- 1,262,500 25.50 0.02 0.02 0.02 0.02 0.02
Jan-2018) 2525 0.02 0.02 0.02 0.02 0.02
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SPCG 25.25 +13.74 24.50/24 25.50/26 Uptrend AsfuanavzARluTNAU nAINARTULT
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5 TOP MAINBROAD LOSER
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g® COMMODITY MARKET
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I Gold Futures

) o o o o Spot Gold weekly
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1352 1346 1362 1369
24 1.m.2018 Contracts Long Short Net YTD
nasvu SPDR Asn1sHiamsasviosdn Institution 4783 4719 64 6785
Viszeiu 849.32 ¢ Foreign 2425 2137 288 -29226
Local 5444 5796 -352 22441
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- USD Futures

FINANSIA SYRUS
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50F18 1195.4 2.5 6 3 139 -6 5 1195.83 1195.70  1196.73 0.00 0.02 -0.20 -0.43
S50G18 1193.6 3.9 1 -1 30 1 33 1197.21 1196.40 1203.16 0.00 0.02 -2.00 -3.61
S50H18 1194.1 5.1 144060 4804 316068 7523 64 1194.93 1193.36  1206.46 0.02 0.02 -1.50 -0.83
S50M18 1189.8 4.6 8106 -471 19497 645 154 1184.60 1180.82  1212.35 0.04 0.02 -5.80 5.20
S50U18 1187.6 4.5 990 -455 6362 -16 245 1161.01 1154.99  1205.15 0.06 0.02 -8.00 26.59
S50718 1192.3 4.7 267 -102 1691 10 336 1115.59 1107.33  1176.12 0.09 0.02 -3.30 76.71
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 20300 70 178 49 2272 -23 33 20355 20342 20456 -55.32 0.02
GFJ18 20330 70 56 10 1162 24 92 20405 20366 20686 -74.61 0.02
GFM18 20370 50 38 -52 336 -20 154 20456 20392 20928 -86.40 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.64 0.00 5 31.52 1.13
USDG18 31.65 -0.17 33 31.59 0.14
USDH18 31.64 -0.18 63 31.67 0.13
UuSDM18 31.58 -0.22 154 31.90 0.07
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