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80 -\ 1075 75 14.6 60.4
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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 66.00 8.00 220 6,479 64.45 1.55 1191.00 0.00 0.00% 17.69
c
-§ S50H18C1150 45.00 5.70 560 6,460 3945 5.55 1195.00 0.00 8.19% 22.89
8’ S50H18C1175 24.60 5.00 858 6,815 14.45 10.15 1199.60 0.01 7.48% 3342
3 S50H18C1200 12.70 4.00 974 6,190 0.00 12.70 1212.70 0.02 8.40% 40.50
S50H18C1225 5.50 1.10 333 2,579 0.00 5.50 1230.50 0.03 8.75% 4943
S50H18P1125 3.80 -2.00 391 7,184 0.00 3.80 1121.20 -0.06 12.65% -38.53
§ S50H18P1150 7.60 -2.30 595 5,824 0.00 7.60 1142.40 -0.04 12.05% -34.73
3‘ S50H18P1175 12.80 -4.80 997 4,850 0.00 12.80 1162.20 -0.02 10.63% -33.32
é S50H18P1200 24.70 -6.40 572 3,327 10.55 14.15 1175.30 -0.01 10.72% -26.47
S50H18P1225 42.00 -10.40 165 751 35.55 6.45 1183.00 -0.01 11.29% -20.24
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I SECTOR OUTLOOK
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v B B Top Most Active
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Momentum Trading
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Swing Trading

PYLON PLC. daily
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CK POWER PLC
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CKP : CKP24C1804A
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market open winifu lisnene market call

Name CKP24C1804A Implied Volatility 50.00% Underlying Bid* DW Bid Price(THB) *
29-Jan-2018  30-Jan-2018  31-Jan-2018  01-Feb-2018  02-Feb-2018
Underlying CKkp Delta 50.72% 430 0.54 0.54 0.53 0.53 053
Type Call Listing Date 24-Jul-2017 4.28 053 0-52 0.2 0.2 051
426 0.51 0.51 0.51 0.50 0.50
Strike 4.370 Last Trading Date  30-Apr-2018 424 050 0.50 049 049 049
Conversion Ratio  0.76000 Expire 07-May-2018 4.22 049 049 048 048 047
Date(Maturity 420 047 047 047 046 046
Date)
418 046 0.46 0.45 0.45 0.45
Moneyness -3.55% OTM outstanding (26- 522,00 416 0.45 0 nes nes 0:43
Jan-2018) 414 0.43 0.43 043 0.42 0.42
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 uTpP 9.95 +6.42 9.80/9.50 10.20/10.50 Uptrend Breakout duvih New high
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3 PLANB 6.50 +5.69 6.30/6.05 6.60/7.20 Uptrend souuuIEU 6.60 U o Hudusoumsdu
4 SAMART 11.50 +5.50 11.20/10.80 11.70/12 Downtrend Anuidndaushassiofimedag

5 RS 28.25 +4.63 27.50/26.75 29/30 Uptrend filomaldifiunmsasrs High Tua

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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2 SAT 19.80 -3.41 19.50/19 20.30/20.80 Downtrend waavin Low Tus Downside iln

3 HUMAN 12.10 -3.20 11.80/11.30 12.50/13 Uptrend awlagusinaduuin

4 TEAM 1.58 -3.07 1.55/1.50 1.63/1.72 Sideway og Turheazaas

5 DTAC 50.25 -2.90 50/48 51/52.25 Sideway Up windu 50 vld snwawinn
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g® COMMODITY MARKET

WTI Oil TOCOM Rubber
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I Gold Futures
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- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; theoretical  Lomer - Yield i Basis ';':::;:::
ssoF1s 85 mag 4.00 100 14400  4.00 3.00 1189.59 118951 1190.12 000  0.02 0.05 0.0
ssocis 9% 240 1.00 100 2800  0.00 31.00 1190.96  1190.20 119651 000  0.02 9.65 1116
ssoH1s  O™* 1060 22462000 4179600 MO0 821000 6200 1188.80  1187.29 1199.92  0.02 0.02 2.05 -1.40
ssomis  MO%7 1020 1631300 235100 200% 63200  152.00 1178.65 117494 120590 004  0.02 6.75 4.05
ssouts  S'1 1010 131000 15300 040 sa00 24300 115532  1149.38 119887 006  0.02 8.35 25.78
S50718 11%5'9 10.20 508.00 12.00 18%1'0 63.00  334.00 111032 110216 1170.18  0.09 0.02 3,55 75.58

Gold Futures
Series Settle Change CoXtc:' ::l.cts Change ol Change DD:I){‘SI:; . Theoretical PI;?L::‘LL:ITt/ Risk Free Rate
Theoretical Lower Upper
eres 29210 12000  96.00 5600 229600  -53.00  31.00 20111.07  20098.28  20204.90 98.93 0.02
eFg  2%°% 11000 68.00 90.00 124400  -6400  90.00 20159.78 2012263  20432.17 90.22 0.02
GFmis 200 9000 200.00 26.00  497.00 4.00 15200  20210.95 2014822  20670.99 99.05 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.64 0.00 3 31.33 1.32
USDG18 31.31 0.14 31 31.40 0.01
USDH18 31.37 -0.08 61 31.47 0.05
USDM18 31.32 -0.03 152 31.70 0.00
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