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- SET50 Index Futures

(SET50 March 18) daily
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Contracts Long Short Net YTD

Institution 45169 44299 870 102468

Foreign 47788 60222 -12434 -175640

Local 153288 141724 11564 73172
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i SET50Index Options
g w = ~ SETS50 Long .
G@@ Cost  Profit/L
P/L $50H18P1150 | BT Bl 085'0|:|18P11500 ‘ Index ~ S50H18P1150 o T OMN-OSS
wéU6BUYt ZOut o0zt
100 1050 100 14.6 85.4
80 1\ i S 1075 75 14.6 60.4
L § S UKdol 850H18P1150
. o o . 1100 50 14.6 35.4
60 | U006 U6 T4.60T WXB20EU S / T)i N |
i ) - " 1125 25 14.6 10.4
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U0 (W 08Y: Set5068135.40 1O
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1050 1075 1100 1125 W50 1175 1200 1225 1250 1225 -75 14.6 -14.6
20
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Intrinsi All -in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value  Break Even !n mp !?d ec’qve
Interest Value Premium Volatility Gearing
S50H18C1125 61.20 -9.80 165 6,485 61.17 0.03 1186.20 0.00 0.00% 18.58
IS S50H18C1150 39.80 -10.20 463 6,429 36.17 3.63 1189.80 0.00 5.79% 27.64
S S50H18C1175 21.50 -8.00 591 6,841 11.17 10.33 1196.50 0.01 7.13% 36.79
chg S50H18C1200 9.60 -4.40 674 6,497 0.00 9.60 1209.60 0.02 7.61% 47.79
S50H18C1225 4.20 -1.90 174 2,603 0.00 4.20 1229.20 0.04 8.46% 54.48
S50H18P1125 4.50 1.00 274 7,188 0.00 4.50 1120.50 -0.06 13.13% -36.69
5 S50H18P1150 8.90 2.10 530 5,994 0.00 8.90 1141.10 -0.04 12.61% -32.71
5‘ S50H18P1175 15.70 4.50 729 5,012 0.00 15.70 1159.30 -0.02 11.72% -29.54
E S50H18P1200 29.00 8.60 154 3,531 13.83 15.17 1171.00 -0.01 12.19% -23.14
S50H18P1225 42.90 7.90 32 816 38.83 4.07 1182.10 0.00 10.46% -20.92
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I SECTOR OUTLOOK

Electronic Components

FINANSIA SYRUS
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I TopMost Active

PTT PUBLIC COMPANY LIMITED daily p— KASIKORNBANK PUBLIC COMPANY LIMITED daily —_—
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MomentumTrading

THANACHART CAPITAL PUBLIC COMPANY daily
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Swing Trading

BERLI JUCKER PUBLIC COMPANY LIMITED
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HANA

HANA MICROELECTRONICS PUBLIC COMPANY
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FINANSIA SYRUS

YRUS

GLOBAL: GLOB24C1805A

SIAM GLOBAL HOUSE PLC
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e e m:\rket ob:ﬁ m:—ﬂmarket%all Line: @dw24
Name GLOB24C1805A Implied Volatility 53.00% Underlying Bid* DW Bid Price(THB) *
29-Jan-2018  30-Jan-2018  31-Jan-2018  01-Feb-2018  02-Feb-2018
Underlying GLOBAL Delta 29.44% 1720 0.29 0.29 0.29 0.28 0.28
Type Call Listing Date 27-Nov-2017 17:30 028 028 028 027 027
17.20 0.27 0.27 0.27 0.26 0.26
Strike 21.190 Last Trading Date 31-May-2018 1710 0.26 0.26 0.26 0.25 0.25
Conversion Ratio  3.26000 Expire 06-Jun-2018 17.00 0.25 025 0.25 0.24 0.24
Date(Maturity 16.90 0.24 0.24 0.24 0.23 0.23
Date)
16.80 0.24 0.23 0.23 0.22 0.22
Moneyness -24.65% OTM outstanding (30 - 20,532,600 oy 02 22 022 022 021
Jan-2018) 16.60 0.22 0.22 0.21 0.21 0.21
January 31, 2018 9| Page
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 JTS 1.98 +8.20 1.95/1.90 2.04/2.10 Sideway 072t L L 204ss 6GUL I 0OULRU
2 NPP 1.13 +7.62 1.08/1 1.17/1.20 Uptrend ¥ \WEoRSBTaW BAL Sk

3 WORK 84.50 +6.62 82/80 86.75/90 Uptrend Lsavira at & f) sif

4 SKE 1.79 +5.29 1.75/1.70 1.84/1.90 Uptrend oS8 NS GELY6H sLoy

5 JMART 24 +4.80 23.50/22.90  24.40/25 Uptrend gl o \beL:

5 TOP MAINBROAD LOSER

Rank Stock PClose %Change Support Resistance Trend (1 Wee k) Technical View

1 ILINK 11.40 -5.00 11.30/11 11.60/12 Downtrend o Baw 9 F HP\GEL:

2 HTECH 8.85 -3.28 8.70/8.40 9/9.45 Sideway t $0@UO6 L &SidEsay i U

3 AEONTS 141 -3.09 138/133 144/147 Sideway Down S GEO0 s es GENUGS
4 UTP 10 -2.91 9.80/9.50  10.30/10.50 Uptrend STz U &

5 DTAC 50.25 -2.90 50/48 51.75/53.50  Sideway Up Y z| s56EBAO

t F USWt 6 Uces U LTopdEaibes WS Top Loser
- asKih LGN (BWsB5s 06 FIDE 296 EOB
-Y¥ z oIDWE\s SWharrant

wﬁ%m 8 sp1 06
(Lt oL s6lz6n N Bt 66 @GRsOVELL sEBS D 688 st [ZsUF ST GSGOMBRES **
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g® COMMODITY MARKET

WTI Oll Cotton

(LIGHT CRUDE USD/1000 BBL (EOD)) daily (ICE US Cotton (EOD)) dally
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I Gold Futures

Spot Gold 60 mins
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000 BADAXOUGH E Foreign 2938 3419 481 -31294
Local 10253 9538 715 22456
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- USD Futures

LELAEE S AR | Thai Baht Spot Rate daily
35500
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Market Summary & Theoretical Price

VA

FINANSIA S

SET50 Index Futures

Theoretical - :
Series Settle Change c Xtcr)l. " Change Ol Change DDaIK/s tro ﬁ“{d I;urtwd Basis PDriemlum
ontracts elivery Theoretical Lower Upper € ate scou
S50G18 1186.4 -6.0 3 2 27 -1 27 1187.39 1186.73  1192.22 0.00 0.02 0.23 -0.99
S50H18 1180.4 -12.6 225406 113151 305870 719 58 1188.98 1187.57  1199.35 0.00 0.02 -5.77 -8.58
S50J18 1184.3 -5.9 0 0 0 0 86 1185.28 1183.18 1200.65 0.02 0.02 -1.87 -0.98
S50M18 1176.1 -11.7 19311 12426 22284 592 148 1175.68 1172.08 1202.14 0.04 0.02 -10.07 0.42
S50U18 1174.2 -12.0 1024 -93 6529 21 239 1152.69 1146.87 1195.41 0.06 0.02 -11.97 21.51
S50718 1179.4 -11.4 497 252 1844 46 330 1108.20 1100.16  1167.19 0.09 0.02 -6.77 71.20
Gold Futures
Theoretical q
Series Settle Change c Vtol. ¢ Change Ol Change IIDDallys to Plgt_amlumt/ Risk Free Rate
ontracts elivery Theoretical Lower Upper Iscoun
GFG18 20070 -50 77 -114 2410 -46 27 19996 19985 20078 73.68 0.02
GFJ18 20110 -50 42 -51 1464 59 86 20045 20009 20304 65.25 0.02
GFM18 20120 -60 7 -8 830 0 148 20096 20035 20541 24.36 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDG18 31.44 -1.20 27 31.46 0.05
USDH18 31.42 0.02 57 31.53 0.03
usDJ18 31.43 0.07 86 31.61 0.04
uUsDM18 31.38 0.02 148 31.76 -0.01
January 31, 2018 14 | Page
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