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- SET50 Index Futures
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Momentum Trading

THE ERAWAN GROUP PUBLIC COMPANY LIMITED dally
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Swing Trading
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INTOUCH HOLDING PLC. daily D
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GFPT : GFPT24C1806A

GFPT PUBLIC COMPANY LIMITED daily v @
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Line: @dw24
Name GFPT24C1806A Expire Date(Maturity Date) 05-Jul-2018
Underlying GFPT Last Trading Date 29-Jun-2018
Type Call Listing Date 04-Dec-2017
Strike 18.850 Conversion Ratio 3.21000
TimeDecay Per Day -0.68% Effective Gearing 5.40
Delta 26.17% Implied Volatility 50.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 AMANAH 1.77 +14.94 1.69/1.60 1.85/2 Uptrend Tumudunsduszuzduudaunss

2 STPI 5.60 +5.66 5.35/5 5.80/6 Downtrend Sanaafuisenaiiushdus Tununlituenag
3 THANI 10.40 +5.58 10.10/9.85  10.80/11 Uptrend nduithgseunsdusnass

4 STA 14.20 +5.19 13.60/12.80 14.50/15 Uptrend Breakout nzauusnu 13.70 vwduan e
5 ERW 8.60 +4.88 8.45/8.25 8.80/9 Uptrend vih Higher high aandhawandu

5 TOP MAINBROAD LOSER

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

1 LANNA 17.20 -6.01 17/16.40 17.50/18.20  Sideway Down WnsHUsugIu

2 PCSGH 8.00 -5.33 7.80/7.50 8.20/8.40  Sideway Down Usugu sequusu 7.80/7.50 un

3 KWG 2.66 -4.32 2.58/2.50 2.80/2.90 Downtrend Ususiassiaiilo

4 ASAP 7.95 -4.22 7.85/7.60 8.15/8.30 Uptrend asuladigsdu 7.85 vwld srsawuan
5 AH 34.25 -3.52 33/31.50 36/37 Sideway laishuuunshu 36 um nduan Sideway

nuumalsznaunisidan Top Gainer uar Top Loser
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g® COMMODITY MARKET

TOCOM Rubber

(TOCOM Rubber) daily
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Momentum 15429111154
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o Wait and See

I Gold Futures

FINANSIA SYRUS
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- USD Futures
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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 1136.3 1.6 90999 44260 193110 -17235 1 1136.24 1136.22  1136.41 0.00 0.02 0.10 0.06
S50F18 1139.7 1.0 29 8 60 21 34 1137.78 1136.98  1143.60 0.00 0.02 3.50 1.92
S50G18 1133.8 1.6 6 2 14 0 62 1135.58 1134.13  1146.20 0.02 0.02 -2.40 -1.78
S50H18 1136.5 0.3 131033 78886 249782 66529 93 1129.89 1127.72  1145.81 0.04 0.02 0.30 6.61
S50M18 1135.2 0.5 1819 174 6190 478 183 1111.65 1107.38  1142.98 0.06 0.02 -1.00 23.55
S50U18 1132.5 0.6 497 0 4553 -11 274 1074.19 1067.80 1121.10 0.09 0.02 -3.70 58.31
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 19940 90 73 -311 2583 -44 1 19968 19968 19971 -28.26 0.02
GFG18 19980 100 85 -245 1786 40 62 20018 19993 20205 -38.32 0.02
GFJ18 19990 90 17 -188 862 29 121 20067 20017 20431 -76.73 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDz17 32.74 0.03 1 32.77 -0.03
USDF18 32.68 0.02 34 32.86 -0.09
USDG18 32.71 0.09 62 32.93 -0.06
USDH18 32.69 0.04 92 33.01 -0.08
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