AV~ CHART INSIGHT

|_
=
O . :
Y| A A/ Morning session
E Chart Insight by FSS December 7, 2017
|_
(%] "
5 SET INDEX SET daily
= 2
4 . £1,760.00
. ANSINSIU IR BEADAIANT
= Low o711 1686 andnsou w1720 100
H' 1k ¢ *' £1,720.00
\WaAus1Adueu "WTI” l S ' ' ! 70008
s Twaus widdlishain 54 aeaansy A | }
D o | = < ' $1,680.00
& vssanugeio dyunidnaenil SET “ * nsourne 1685/1680 -
“  INDEX fiauuashu 1695 3n filoma | £1,660.00
7 Yradasgduusu 1686 andnsau w 164000
E frn1andndems Sideway Tu W , ! 62000
L | P P
S  nsou 1685-1710 qm udamAo ' é
m ~ o o -1,600.00
— Usuuuursu 1680 3m Jnzwzad : ;
I 3 g o/ 1 < al ) 4
G wude wmsizddliifiunisilasu Y o W 158000
v Ly | o ' =3 i o t f
Z wu ity (LANWATERINTOUUAWNDU) ‘ ! | ) '# i!* ! £ 1,560.00
|n<_: WuitdugaziAnifioduinan | I ! 54000
E:) ﬂ'iE)‘Uﬂ"]\iﬁ ']680 61 LW?’]K’WL“I:JG] ;12175MQ£FE(T;‘H]L_tdApr May Jun Jul Aug Sep Oct Nov Dec '18 | __
Downside sad098nluz9uuisu
1670-1675 an Technical Review:
o S50Z17: mesouidhooud uuwrdudaliniu 1093/1095 3 uasfilomaunzuusu 1087 andnsou
HUISU | 1686* 1680** e Momentum Trading : EA, TMB
llu—)ﬁ'—‘u | 1695* 1700** o SWlng Tl‘adlng . WHA ' ICHl
il
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



A" Chart Insight _, FINANSIA |

- SET50 Index Futures

(SET50 December 17) daily soutdAauuagiu 1093/1095 an §
120 Tonnawzansy wu.

1,100.00 . . - . _
T 6 5.A. 60 wnaINUANBIRNAUNN Long gnsd

-1,080.00 9,411 daysyn (2 m.A.-6 5.A. KNIV UEINTIRHLDA
Short ansazananauiao 51,344 fayan)

- 1,060.00
AMnnanderaaithvunssoneasy 1100 e

£1,040.00 L ULHN

511020_00 waurinwsouidhdsafiudauulciu 1093-
| 1095 30 uazdlonawzassy wu. asguulsu 1087
—. 1,000.00 qu
98000 Adunesantfiounzuulsu 1087 am udgnfo
| 1083 qm azAnnsAUEINAY InTzawndn Saiu
0 uaeendh
T Aot ey Jun au Aug Sep Ot WNov Dec T8 Feb nagns S50Z17 (Swing Trade)
HusY (ATET: g }T o wosnfio Long duvu 4 5.0, ANuLN a4 5z6U
1087** 1083* 1093** 1095* 1087 an soszuzilusnlun s iu nduguuisiu
1093-1095 3ailavinAls nan 1083 an ¢n
Contracts Long Short Net YTD PN
Institution 21613 2431t 2098 81833 « wosnda Trading Short 5w ww. Tuseuuie
Foreign St 24760 94t 152927 Muil sfunu 1088-1090 an sotlavnedousiine
Local 62330 69043 -6713 71094

2. wu3u 1085/1083 qm nsainza 1095 andia

AN
December 7, 2017 -



g" Chart Insight __ FINANSIA SYRUS

H B -
H N
g8 SETS0 Index Options
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P/L $50217C1075 Auuein ¢ Wait and See Index s50z17c1075 <ost Profi /Loss
100 975 -100 21.1 -21.1
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Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 64.80 0.50 0.00 3385 65.79 -1.49 1089.30 0.00 0.00% 16.60
c
-§ S50Z17C1050 39.50 -1.00 34.00 3121 40.79 -1.29 1089.50 0.00 0.00% 26.77
8‘ S50Z17C1075 20.50 0.00 176.00 5437 15.79 4.71 1095.50 0.00 9.80% 38.48
3 S$50Z17C1100 7.00 -0.90 329.00 8290 0.00 7.00 1107.00 0.01 9.82% 58.27
S50Z17C1125 2.60 -0.40 232.00 10118 0.00 2.60 1127.60 0.03 11.68% 64.93
S50Z17P1025 0.90 -0.10 257.00 4494 0.00 0.90 1024.10 -0.06 14.98% -61.34
§ S$50Z17P1050 1.90 0.00 78.00 5284 0.00 1.90 1048.10 -0.04 12.38% -64.19
3‘ S50Z17P1075 4.50 -1.00 307.00 6009 0.00 4.50 1070.50 -0.02 9.55% -65.85
E S50Z17P1100 15.50 -1.80 134.00 4935 9.21 6.29 1084.50 -0.01 9.15% -44.73
S50Z17P1125 37.00 0.80 10.00 2629 34.21 2.79 1088.00 0.00 12.00% -24.72
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I SECTOR OUTLOOK

Commerce
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v I Top Most Active
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Momentum Trading
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F

BH : BH24C1806A

BUMRUNGRAD HOSPITAL PUBLIC COMPANY daily v @
i h - 2000 (T EIT 1T gll}
W e B 198.50 197.50 205 208
ﬂ F"Jr rT ‘!T"IFITT’ .lh“' ** +!* l*++ i - 210.00
||+;.|. |*+i+ " i+++ — saedaulmivanauusudgda 200 um assiidasuaniulu
T : ;’/ =3 o a a o v 1 3 YV
I|' e Y4 Low 6in waznunsuvnedsiven vinTiuesin Tuszuzdu onaldiiu
" - L o
) .I,_,_)F—-Jf-*—’ﬁ o - 1000 AMsfiandusassa Weduluneasuwuisiu 208 um 8nAsa

i

aT LTI b
w0 I++L *
arsii(14, 70, 30)

" 100.0000|
//\/\/ M /\ ]
3

'17 050712 1418202426 Aug 040810151721232529 Sep 0608121418202226 Oct 05091116182025 Nov 06081014 1620222428 Dec 07\

- 170.00|

AounudoyaliuGu

Tnsdwii 02-658-9915
Email: dw@fnsyrus.com

Line: @dw24
Name BH24C1806A Expire Date(Maturity Date) 05-Jul-2018
Underlying BH Last Trading Date 29-Jun-2018
Type Call Listing Date 27-Sep-2017
Strike 271.700 Conversion Ratio 28.00000
TimeDecay Per Day -0.78% Effective Gearing 7.21
Delta 18.30% Implied Volatility 38.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 MALEE 39.25 +9.79 37.50/35.50 40.50/42.50 Sideway a95Uuuu Double Bottom #ighu 35.50 uw
2 GPI 3.52 +5.39 3.48/3.40 3.60/3.72 Sideway sughlus Awdhvnuunshu High éiadi 3.72 uw
3 DTAC 45.25 +4.62 44/42.75 47/49 Sideway Up idseuilusmaadn Bullish divergence fu RSI
4 CENTEL 54.25 +3.83 53/51.50 55/56 Uptrend Tumugunsduginaudaunss

5 KTC 158 +2.93 157/153 165/170 Uptrend ADUTINNUNIU HAUAANAUIT I ILUIBIU 165 un

5 TOP MAINBROAD LOSER

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

1 SQ 7.20 -7.10 7/6.80 7.30/7.50  Sideway Down g Tusaunmavinsusugu

2 MONO 3.74 -6.03 3.64/3.50 3.82/3.90 Downtrend nanuwusu 3.82 v Downside gniadn
3 AH 33.25 -5.67 33/31.50 35.25/36.75 Sideway ot Tuzdash segmevingu

4 ASIAN 10 -5.66 9.50/8.70 10.70/11.40 Downtrend wnissnasenunsau Downtrend channel
5 PSL 10.80 -5.26 10.50/10 11.10/11.60 Sideway AauaINsnAI 11.10 uw Senwauidnan

nunanlsznaunsidon Top Gainer ua: Top Loser
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I Gold Futures

P ; P vl Spot Gold daily
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(T EIT] BuGNL
1255 1250 1267 1272
65.a.2017 Contracts Long Short Net YTD
Ao SPDR Asn1sfiansaanasm Institution 3001 3299 -298 6932
Viszeiu 845.47 ¢ Foreign 2230 1851 379 -40475
Local 6746 6827 -81 33543
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- USD Futures

sruvdudanedousn 51o @, ndoulun Thai Baht Spot Rate dally
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32.60-32.70 unw/moaansansy sotlavindn o ]
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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
S50217 1090.7 0.6 107470 15748 325565 -1281 21 1091.66 1091.19 1095.11 0.00 0.02 -0.09 -0.96
S50F18 1089.3 0.6 g 3 12 0 54 1093.20 1091.99 1102.07 0.00 0.02 -1.49 -3.90
S50G18 1088.1 0.6 0 0 0 0 82 1090.01 1088.17 1103.48 0.02 0.02 -2.69 -1.91
S50H18 1089.3 0.1 10110 163 32472 884 113 1083.43 1080.90 1102.00 0.04 0.02 -1.49 5.87
S50M18 1086.1 0.0 321 -470 4259 56 203 1064.64 1060.09 1098.01 0.06 0.02 -4.69 21.46
S50U18 1084.4 0.5 210 -68 4461 -21 294 1026.92 1020.33 1075.24 0.09 0.02 -6.39 57.48
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 19660 -120 32 -55 2736 -18 21 19615 19607 19677 44.73 0.02
GFG18 19710 -140 29 -44 952 71 82 19664 19631 19907 45.60 0.02
GFJ18 19770 -120 10 -20 313 47 141 19712 19655 20128 58.08 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDz17 32.60 -0.01 21 32.69 -0.04
USDF18 32.57 -0.03 54 32.78 -0.07
USDG18 32.59 0.00 82 32.85 -0.05
USDH18 32.55 -0.04 112 32.93 -0.09
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