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Interest Value Premium Volatility Gearing
S50H18C1150 29.00 -11.00 14 3,897 27.92 1.08 1179.00 0.00 35.82% 36.62
c
-§ S50H18C1175 5.90 -10.10 497 5,468 2.92 2.98 1180.90 0.00 17.31% 122.08
o°' S50H18C1200 0.30 -2.00 494 4911 0.00 0.30 1200.30 0.02 21.83% 208.32
3 S50H18C1225 0.10 -0.10 106 3,965 0.00 0.10 1225.10 0.04 33.79% 161.96
S50H18C1250 0.10 0.00 7 1,912 0.00 0.10 1250.10 0.06 48.45% 117.33
S50H18P1150 0.30 -0.10 31 4,335 0.00 0.30 1149.70 -0.02 26.99% -172.06
§ S50H18P1175 3.60 2.30 255 3,792 0.00 3.60 1171.40 -0.01 20.12% -131.95
3‘ S50H18P1200 20.60 7.20 235 3,161 22.08 -1.48 1179.40 0.00 0.00% -53.47
é S50H18P1225 47.10 11.40 55 2121 47.08 0.02 1177.90 0.00 32.26% -24.75
S50H18P1250 72.10 10.10 7 233 72.08 0.02 1177.90 0.00 46.49% -16.21
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Momentum Trading
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1 (o)
Underlying AOT Delta 94.22% 68.50 1.52 1.52 1.51 1.51 1.51
Type Call Listing Date 12-Jun-2017 68.25 149 149 148 148 148
68.00 146 146 145 145 145
Strike 57.054 Last Trading Date  30-Apr-2018 6775 143 143 14 14 14
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View
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3 NPP 1.30 +4.84 1.25/1.20 1.32/1.40  Sideway Down isuzdumnasamin
4 VGl 7.85 +4.67 7.65/7.40 8/8.10 Uptrend Tumudunsduudaunss
5 PLANB 5.85 +3.54 5.75/5.60 6.05/6.20  Sideway Down winiisuiAnguuuy Morning star

5 TOP MAINBROAD LOSER
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’ Gold Futures

Spot Gold 60 mins
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756U 846.12 6iu Foreign 2582 4709 -2127 4602
Local 9935 5955 3980 -7294
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C "1,::, - t Change Ol Change DD aly‘s; to Yl?“ﬁcl I:{u':d Basis II;I:emtu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50H18 1178.4 -11.2 83220 -42041 94330 -71217 0 1177.96 117794  1178.14 0.00 0.02 0.48 0.44
S50J18 1177.1 -11.1 29 28 71 9 29 1179.32 1178.61  1184.46 0.00 0.02 -0.82 -2.22
S50K18 1175.5 -11.2 1 0 32 0 62 1177.28 1175.78  1188.28 0.02 0.02 -2.42 -1.78
S50M18 11735 -11.5 171983 13145 279542 57281 91 1171.52 1169.32  1187.67 0.04 0.02 -4.42 1.98
S50U18 1170.1 -11.2 3409 69 10972 859 182 1152.61 1148.20 1184.91 0.06 0.02 -7.82 17.49
S50718 1174.9 -8.0 1185 649 3348 525 273 1113.87 1107.26  1162.33 0.09 0.02 -3.02 61.03
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change II; alys to PI;(:.\mtumt/ Risk Free Rate
ontracts €UVerY  Theoretical Lower Upper tscoun
GFJ18 19910 -90 12043 6695 34854 633 29 19730 19718 19816 180.06 0.02
GFM18 19940 -90 7258 3963 19006 679 91 19780 19743 20050 159.85 0.02
GFQ18 19980 -100 1801 606 6309 995 154 19831 19769 20288 148.83 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDH18 31.22 0.08 0 31.25 -0.03
USDJ18 31.22 0.07 29 31.32 -0.03
USDK18 31.18 0.05 62 31.41 -0.07
USDM18 31.16 0.06 91 31.48 -0.09
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