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- SET50 Index Futures
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g8 SETS0 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50217C1075 Auuein ¢ Wait and See Index s50z17c1075 <ost Profi /Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
/ Aauns : Wait and See
60 1025 -50 21.1 -21.1
VIONUINEAR © -
10 . 1050 -25 21.1 -21.1
A lsavaananneg : -
—Ph ) o 1075 0 211 =211
20 wWhnsnoasvindnls : -
/ . P 1100 25 21.1 39
0 b — — ANAUNU (LHDKRUADNY) -
975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 28.9
20
1150 75 21.1 53.9
0 1175 100 211 789
Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 103.20 2.30 2.00 6349 103.48 -0.28 1128.20 0.00 0.00% 10.91
c
-§ S50Z17C1050 77.60 1.70 3.00 2813 78.48 -0.88 1127.60 0.00 0.00% 14.38
8‘ S50Z17C1075 54.00 3.50 122.00 2813 53.48 0.52 1129.00 0.00 24.04% 20.04
3 S$50Z17C1100 29.40 3.30 360.00 2813 28.48 0.92 1129.40 0.00 16.48% 34.89
S50Z17C1125 8.00 1.40 818.00 2813 348 4.52 1133.00 0.00 11.61% 83.56
S50Z17P1025 0.10 -0.10 40.00 6899 0.00 0.10 1024.90 -0.09 33.60% -77.14
§ S$50Z17P1050 0.10 -0.20 2.00 3305 0.00 0.10 1049.90 -0.07 26.04% -97.45
3‘ S50Z17P1075 0.10 -0.20 157.00 3305 0.00 0.10 1074.90 -0.05 18.42% -133.49
E S50Z17P1100 0.40 -0.10 304.00 3305 0.00 040 1099.60 -0.03 13.55% -148.72
S50Z17P1125 3.60 -2.20 193.00 3305 0.00 3.60 1121.40 -0.01 9.80% -122.74
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I SECTOR OUTLOOK
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Top Most Active
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Support 82.50
Resistance 85.25/86
Stop loss 81.50
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Momentum Trading
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Swing Trading
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SIRI : SIRI24C1801A

SANSIRI PUBLIC COMPANY LIMITED I‘“ﬁ ﬂJ || dally: uu-;:f’u llu"ﬁ"\u
7 | 1' 2.40|
WN ; ! wiﬁ.m.,h - 2.12 2.06 2.24 2.30
TR L LT ,l v o —— , Gz
| NrI{'H" 1| i Wil o - 2 sagdashasn Induusuidu Uptrend line Tunwlnaidnass vin
A lv«'ll”"J‘TTF w‘_h ' j:j Tnoein Downside Tuntssaudsudrda safilonageiazdia
e A 9 aduluseudud
. Pﬁ'" i 170 .
e : Auurshusoveday 2.24 / 2.30 um
000009 AouMNTONAINNLAN
i 100:000:000 T‘I/I'SFTW‘I/I#OZ-658-991 5
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= Line: @dw24
Name SIRI24C1801A Expire Date(Maturity Date) 06-Feb-2018
Underlying SIRI Last Trading Date 31-Jan-2018
Type Call Listing Date 24-Jul-2017
Strike 2.694 Conversion Ratio 0.69310
TimeDecay Per Day -4.89% Effective Gearing 12.34
Delta 11.87% Implied Volatility 54.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 APCS 6.95 +9.45 6.80/6.35 7.10/7.50 Uptrend Tumugiunsduridan

2 AMANAH 1.58 +7.48 1.53/1.47 1.65/1.70 Sideway Up winisuted High wasiu dlemaunisdusie
3 BFIT 39.50 +6.76 38.50/37 40.50/43.50 Uptrend Fusiosmuuuwliiundn

4 BGRIM 28.25 +6.60 27.50/26.75 29.25/30 Uptrend sovedaunucu 29.25 1w fduvin High Tn
5 MACO 2.00 +5.82 1.94/1.88 2.10/2.28 Uptrend \Annw Breakout mausushdusie

5 TOP MAINBROAD LOSER

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

1 ORI 19.50 -3.47 19.10/18.60 20/21 Sideway g Tuzhemsinsusugu
2 SVOA 1.96 -2.97 1.92/1.86 2/2.10 Sideway $1o99081 2 UM ANRTHNATWNLIA
3 TOP 101 -2.88 100/99 103.50/106 Uptrend sswlafidu 100 vwld dudanau
4 EPG 11.30 -2.59 11/10.60 11.70/12.10 Sideway Sideway Tunsou 11-11.70 uw
5 PCSGH 8.70 -2.25 8.55/8.40 8.90/9.20 Sideway insnaranras Aoudusio

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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Level 1 Level 2
Support 58.00 57.70
Resistance 58.60 59.00

AYNNNDILANADNISNRADU High 16iu

aulafisAiduginsdumilouuisuvoudu Uptrend Line ldganag

ANHNNDIAN Aadusiaanaday High winuinas 59 aoaans
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g® COMMODITY MARKET
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11} | |I ! "||| I|I | I |
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||h Wl ||'.‘ r'I -----
I, ‘ "
i .
|-I|'I
Level 1 Level 2
Support 3.19 3.10
Resistance 3.25 3.30

syiqusIvvingn ls

A masuaduNddusn Tudnuai V-Shape umaaauuusuling
3.25 aeaansud) veshasdilisulunmaeaousouusn Tiseiausewnuvin
s
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I Gold Futures

wasuan Downtrend 1Uu Sideway speteeld \ w
£1,360.00
| 1,340.00
A NIETU SAmesiusidusn 166 anunun l‘* ' !4 33000
shuusna 1270 seaansiazladumilols vinTwnw + “" e
mmaiaddsuain Downtrend naunnTu ‘ | ':1131000
Sideway 8nasa ‘ Jf !‘ " L
u +1,300.00
Auusinszuzdu GFZ17 (Trading Short) ‘ ! ) “ l m m l | x | 20000
| u | l‘ M W“! i ‘ |
o siuvu Trading Short Miugiias 1265 noaans sin H.r + ‘ * '* i+l (127000
pranuluudr ndssadunuldui 1270 M w 126000
ADAANS * ‘+ 21,250.00
*T 1,240.00
;-12317?33?,\2%:;;".11}&1121232529 no. 0608121418202226 wn. 050911131719232527 wu 060810141620222428 sa. 060812141820222426.\ I
HUISUY BUIEIU
1270 1265 1278 1283
22 5.a. 2017 Contracts Long Short Net YTD
nosvu SPDR iinnsfionsaavasn 1.48 Institution 2989 2279 710 13476
g g3zeiu 837.50 o Foreign 1605 517 1088 -40511
Local 3212 5010 -1798 27035
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- USD Futures

Buiulananavunudean nasannNuilsia

HUITIUATIEINAN

o umduu I ninsaumi 32.80 un/
aoaals dlomaiaznduunidussuzudeansnszaan
WWvwune 32.65 un/moaansansg war 32.50

U/ A0aaNsanag

duusinszuzdu USDZ17 (Trading Short)

o WOSHINSOAIMUAAOU T1

(T 5T] LUIAU
32.60** 32.50 32.75% 32.80**
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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
S50217 1129.5 4.0 87821 12831 240597 -29834 3 1128.61 1128.54  1129.12 0.00 0.02 1.02 0.89
S50F18 1129.4 5.3 17 16 31 8 36 1130.14 1129.30  1136.26 0.00 0.02 0.92 -0.74
S50G18 1129.3 6.3 6 6 12 6 64 1127.85 1126.36  1138.73 0.02 0.02 0.82 1.45
S50H18 1131.2 4.5 70102 23469 162435 59897 95 1122.08 1119.87  1138.23 0.04 0.02 2.72 9.12
S50M18 1129.4 4.4 661 -36 5476 63 185 1103.83 1099.54  1135.29 0.06 0.02 0.92 25.57
S50U18 1126.0 4.0 345 -57 4516 8 276 1066.44 1060.04  1113.38 0.09 0.02 -2.48 59.56
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 19740 50 256 248 2815 145 3 19844 19843 19853 -104.31 0.02
GFG18 19770 50 222 209 1754 191 64 19894 19868 20085 -124.05 0.02
GFJ18 19790 50 183 73 910 -64 123 19942 19892 20310 -152.16 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDz17 32.69 0.01 3 32.76 -0.06
USDF18 32.69 0.06 36 32.84 -0.06
USDG18 32.66 -0.01 64 32.92 -0.09
USDH18 32.64 0.00 94 33.00 -0.11
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