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Interest Value Premium Volatility Gearing
S50Z17C1025 54.50 2.20 25.00 6349.00 41.16 13.34 1079.50 0.01 14.19% 14.12
c
-§ S50Z17C1050 33.00 -0.10 265.00 2813.00 16.16 16.84 1083.00 0.02 11.43% 19.90
8‘ S50Z17C1075 17.20 1.10 326.00 2813.00 0.00 17.20 1092.20 0.02 9.98% 27.54
3 S$50Z17C1100 9.70 -0.90 159.00 2813.00 0.00 9.70 1109.70 0.04 10.50% 31.37
S50Z17C1125 5.10 -0.10 157.00 2813.00 0.00 5.10 1130.10 0.06 10.87% 35.34
S50Z17P1025 8.40 -0.10 66 6899 0.00 8.40 1016.60 -0.05 11.22% -29.66
§ S$50Z17P1050 12.10 0.10 124 3305 0.00 12.10 1037.90 -0.03 9.03% -31.72
3‘ S50Z17P1075 20.50 0.90 319 3305 8.84 11.66 1054.50 -0.01 7.34% -30.26
E S50Z17P1100 37.00 2.60 100 3305 33.84 3.16 1063.00 0.00 6.57% -23.75
S50Z17P1125 57.20 1.70 32 3305 58.84 -1.64 1067.80 0.00 0.00% -18.18
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I SECTOR OUTLOOK

Property
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I Top Most Active
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Momentum Trading

HANA MICROELECTRONICS PUBLIC COMPANY daily
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Swing Trading
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PSH : PSH24C1710A
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Line: @dw24

Name PSH24C1710A Expire Date(Maturity Date) 06-Nov-2017

Underlying PSH Last Trading Date 31-Oct-2017
Type Call Listing Date 24-Jan-2017
Strike 28.708 Conversion Ratio 3.61781

TimeDecay Per Day -5.99% Effective Gearing 13.97
Delta 10.84% Implied Volatility 53.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 ASIAN 16.30 23.48 15.90/15.60 16.80/17 Uptrend Fuvin All time high

2 SMT 4.20 11.70 4.12/4 4.32/4.40 Downtrend Audhszozdu femnudsinissousassio
3 BFIT 31 7.83 30/29.25 31.25/32 Uptrend Tuudnmsdudensudaunss

4 SKN 9.55 6.11 9.50/9.35 9.85/10.10 Sideway Up wwsiusonaday 9.85/10.10

5 TKS 16.50 5.77 16.30/16 17/17.50 Uptrend nandusioiilos

5 TOP MAINBROAD LOSER

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

1 JMART 16.20 -4.71 16/15.60 16.60/17 Sideway Wnsusugu

2 GL 22.40 -4.68 21.80/21.30 23/23.50 Sideway nauasxn Sideway
3 VNT 19.60 -3.92 19.30/19 20/20.30 Sideway wsuddy 19 um
4 IFS 3.56 -3.78 3.52/3.44 3.60/3.72 Sideway doshluuuwrlinendu

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdewnsiads 5 u unni 10 Auuwm

- lsistusau DW uaz Warrant
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g® COMMODITY MARKET

FINANSIA SYRUS

Baltic Dry Index

Shipping Index daily
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I Gold Futures

P o . o o =0 - Spot Gold 60 mins
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- USD Futures

Thai Baht ‘Spot Rate daily
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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
S50U17 1062.3 -7.4 52876 -30822 0 -144157 -1 1066.14 1066.16  1065.98 0.01 0.02 -3.88 -3.86
S50Vv17 1071.2 2.9 5 5 30 5 29 1067.04 1066.41 1071.70 0.00 0.02 5.04 4.16
S50X17 1072.0 5.0 17 14 14 5 61 1067.35 1066.02 1077.15 0.01 0.02 5.84 4.65
S50217 10711 -2.9 171601 15284 313716 11375 90 1066.13 1064.16  1080.59 0.02 0.02 4.94 4.97
S50H18 1070.3 -2.3 5652 872 10545 1072 182 1065.36 1061.38  1094.60 0.02 0.02 4.14 4.94
S50M18 1067.0 -1.9 1046 322 6238 384 272 1054.56 1048.60 1098.26 0.03 0.02 0.84 12.44
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFV17 20430 -20 185 1 2130 139 31 20428 20415 20524 1.72 0.02
GFZ17 20460 -40 23 -34 1336 45 90 20478 20440 20754 -17.75 0.02
GFG18 20510 -30 80 44 707 67 151 20529 20466 20993 -18.89 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis

USbDu17 33.4433 0.1633 -1 33.37 0.0733

USDVv17 334 0.16 29 33.45 0.03

USDX17 33.39 0.18 61 33.53 0.02

usbzi7 33.39 0.1 90 33.61 0.02
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