A+ CHART INSIGHT . FINANSIA SYRI

=
2 \/
O . .
Y, A A/ Morning session
E Chart Insight by FSS September 5, 2017
|_
(%] SET weekl
4 SET INDEX '
< £1,700.00
J 5
5 ilaaansisii 1laessauiln £1,650.00
= 6inn31 1618 am 1duaving - I1,610.1
£1,600.00
dUaiaiivszifiu Upside 1 ‘ 4.* |
Y I I 1,550.00
w wdodAnundu uasfilonauns " ' ' ]
E > ¥ [ ' : ‘ $1,500.00
> Peak Tuszuzdugedu ' I ;
2 Fuflanlansed uuadudala A !i + | 140000
< . y F y |
z Uruu 1625 am laslddainm [ * . T' £1,400.00
L ]
n  swrlndlematey Asallasnngn | ‘ ‘ ! 350,00
= v
5 1618 am azdudunnendiviuid i l !
= . F $1,300.00
Z w5y 1600 3n f ]
e Y . . +1,250.00
< sAiunzg 1625 am fazluse ]
(@) - d, - 15 Mar Apr 08 _Jun Jul Aug Oct Nov  "16 Feb  Apr May 10Jul Aug 09 OctNov 09 "17Feb 10 Apr  Jun JulAug 08 OctNov |
LLU U ‘_s—-J m Lﬂ fJ —-J LW a 1/| 6] a a U LLu—J m —-] u © 2017 Bisnews AFE (Thaland) Limited www bisnews.com
1637-1650 an Technical Revmew.y | )
e S50U17: fuilmailansssia High lidwu 1045 qa dadoaingruluduevil
wu2sy | 1615* 1610%* « Momentum Trading : BCPG , TIPCO
UG ‘ 1620* 1625** e Swing Trading : GFPT, CKP
11
L1}
nnindimsied U5 iaAARRanuu wadwaunl aey, CMT AL niAsnme
Pawarisa.L@fnsyrus.com Pongpat.K@fnsyrus.com Apiwat. T@fnsyrus.com

02-625-2407 02-625-2409 02-625-2408



FINANSIA SYRUS

A" Chart Insight

v

- SET50 Index Futures

(S50U17) Kl o 2 o w L
Y o000 uitiansesiy unreguliisinu 1038-

1040 an sudusszasiusioiu

£1,050.00
i L 4 n.y. 60 inasusinawnd Short  auns (u
# | q
m ” * i oo w5939 dayeyn (WunsUeaaus Long Tugaa
r + H‘ IT Dl et | ADUNTNINND U

| ' | 191U S50U17 Ua  Premium  +0.60 am

T I* 'i © 950,00 . o :

T ‘ | anasANUAUAUNT +1.95 qm

H }! !i . ! mwseddandgiasdsaiininndsanniin High
| %000 lajpqu 1045 am UazAn Peak dnsunwszuzduly

v
ol 2

| | ud Faiiiedlonnaringruasguursundn 1020
1 850.00 Qqﬂ

|) | i 1045 a0 a=dusiofs 1050-1065 an
*! T © 800.00

Y | nagns S50U17 (Swing Trade)

175000

e WosmAo Short sfunu 1038 3@ oI UATUNL

15 Apr 08 JunJul Aug  Oct Nov 16 Feb  Apr May 10Jul Aug 09 OctNov 09 "17Feb 10 Apr  Jun JulAug 08 OctNov 08 |

@ 2017 Bisnews AFE (Thaiand) Limited

w bisnews com

1032 3a azldtavinAn lsdlusuusnluuda

BUISU HUGNU
*% * *% * o 1 = nall 1 U U
1030 1027 1038 1040 o WOSHINN SruzAad NWULUIG U 1045 90 wus
Contracts Long Short Net YTD e Short L‘I/d\l"E)‘SE)‘IQJﬁ‘d'N‘LI:aE) ﬂ‘ifﬁ‘l/lxa 1045 A6
Institution 13741 12882 859 35860 ,
Stop loss eanlunou
Foreign 8584 14523 (5939) (40990)
Local 46749 41669 5080 5130

September 5, 2017 2 | Page



é“v Chart Insight _, FINANSIA SYRUS

H B -
H B
g8 SETS0 Index Options
. SET50 Long
) 77 o I Cost Profit/L
p/|_ $50U17C1000 Az ¢ Wait and See e ssou17c1o00 COst Profi /Loss
120 900 -100 6.8 -6.8
100 925 -75 6.8 -6.8
/ Aauns : Wait and See 950
80 -50 6.8 -6.8
VIAVNUAIAR -
" / T 3 975 25 68  -68
ﬁ'\"lsmamwmmmsg =
Pl o 1000 0 6.8 6.8
40 wWhnaneasvindnls ;-
/ . . 1025 25 6.8 182
20 ANAUNU (LHDKRUADNY) -
/ 1050 50 6.8 432
D T T T T 1
900 925 950 975 1000 1025 1050 1075 1100 1075 75 6.8 68.2
20
1100 100 6.8 932
Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 83.40 0.80 1.00 504 83.90 -0.50 1033.40 0.00 0.00% 12.34
=
.g S50U17C975 60.00 -0.10 157.00 4399 58.90 1.10 1035.00 0.00 15.00% 16.11
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S50U17C1050 2.60 -0.50 919.00 3769 0.00 2.60 1052.60 0.02 7.61% 88.25
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S50U17P1050 16.70 -0.40 451.00 1584 16.10 0.60 1033.30 0.00 4.64% -55.55
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I SECTOR OUTLOOK

Food & Beverage
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I Top Most Active

CHAROEN POKPHAND FOODS PUBLIC COMPANY daily
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Momentum Trading

Support 1 5.70 BCPG PUBLIC COMPANY LIMITED dally.
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Swing Trading

GFPT PUBLIC COMPANY LIMITED
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MTLS : MTLS24C1712A

MUANGTHAI LEASING PUBLIC COMPANY LIMITED daily
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Line: @dw24

Name MTLS24C1712A Expire Date(Maturity Date) 21-Dec-2017

Underlying MTLS Last Trading Date 15-Dec-2017
Type Call Listing Date 19-Jun-2017
Strike 45.180 Conversion Ratio 10.35000

TimeDecay Per Day -1.10% Effective Gearing 4.96
Delta 31.25% Implied Volatility 73.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 AMANAH 1.50 25 1.43/1.40 1.63/1.70 Uptrend souduluusnu Gap vana 1.63 um
2 FN 5.05 19.67 5/4.90 5.20/5.45 Downtrend 509 Windu 5 vwldsnunawuin

3 ALT 6.05 9.01 5.80/5.60 6.40/6.50 Downtrend A nangeaatuay

4 TLUXE 10.90 5.83 10.50/10.20 11/11.40 Sideway soundn Sideway Tunsau 9.50-11.40 uw
5 SCl 7.50 5.63 7.30/7 7.70/8 Uptrend druanaunsNAUF SN

5 TOP MAINBROAD LOSER

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

1 TEAM 2.16 -3.57 2.10/2 2.24/2.30 Sideway Winshliimsnan 2.10 uw Aasiu Downside ia
2 IHL 11.10 -3.48 10.80/10.50 11.50/12 Uptrend wnliiundnsinsduosnaudaunss

3 PLAT 7.45 -3.25 7.40/7.20 7.50/7.65 Uptrend dosluunnlinendu

4 CRANE 3.90 -2.99 3.80/3.68 4/4.14 Uptrend Buiuussonoihan Jlemadngsouningh

5 SCN 4.96 -2.75 4.86/4.78 5.10/5.30 Downtrend fanuidaadousisassio

nunanlsznaunsidon Top Gainer ua: Top Loser
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g® COMMODITY MARKET

WTI Ol

FINANSIA SYRUS

Soybean Oil

(LIGHT CRUDE USD/1000 BBL) daily
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I Gold Futures

FINANSIA SYRUS
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4 Ay, 2017 Contracts Long Short Net YTD

naanu SPDR msmsiionsaanasdiiszsiu Institution 22319 20037 2282 11778

831.21 sin Foreign 9011 3916 5095 6898

Local 19677 27054 (7377) 376805
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- USD Futures

] ) Thai Baht Spot Rate daily
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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
S50U17 1034.5 -1.30 62000 -22740 345175 -1991 24 1034.38 1033.87 1038.12 0.79% 0.015 0.60 0.12
S50Vv17 1033.1 -1.30 0 0 19 0 53 1035.46 1034.34 1043.72 0.46% 0.015 -0.80 -2.36
S50X17 1031.7 -1.30 0 0 1 0 85 1035.51 1033.71 1048.76  0.83% 0.015 -2.20 -3.81
S50217 1037.5 -1.10 6292 -3113 60839 107 114 1033.87 103145 105163 1.51% 0.015 3.60 3.63
S50H18 1034.4 -0.80 501 -609 4335 95 206 1033.02 1028.65 1065.12  1.65% 0.015 0.50 1.38
S50M18 1028.7 -0.70 281 -64 2591 38 296 1021.66 1015.37 1067.77 2.96% 0.015 -5.20 7.04
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 21,080 240 1,152 577 1,835 -215 55 21,067 21,043 21,241 13.01 1.50%
GFZ17 21,110 240 617 261 598 -172 114 21,118 21,069 21,479 -7.96 1.50%
GFG18 21,180 270 76 51 54 12 175 21,171 21,095 21,725 9.35 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.15 -0.04 23 33.19 0.02
USDVv17 33.16 -0.01 53 33.27 0.03
USDX17 33.15 -0.01 85 33.36 0.02
usbz17 33.15 -0.03 114 33.43 0.02
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