FINANSIA SYRUS:

; Av CHART INSIGHT
O
e Morning session
E Chart Insight by FSS November 13, 2017
|_
w u
5 SET INDEX SET daily
= £1,780.00
z = J 1o/ [~ =l
5 Wailu usigaduszuzinsy B, 1,760.00
= 1aIsuusn 1695 an 1730 178000
_ _ P *” il | 172000
Uszfiu Downside souit 116 Y * *
_ . . | £1,700.00
% antaunniln uwsu 1685/1670 3m il | H1,680.28
. $1,680.00
S duluguiindaunss Usafiumsvzas | 1685/1670
e v om_ e ¥ e Tk £1,660.00
= 2 A I ENYadonaU |
y ;
Z ¥ o e . ﬂ 1,640.00
< asiunsaing §99az linan ]
r 4 ’ X& ' £1,620.00
b w5U 1670 am ’
P : 1,600.00
- vAsziuszusidauln .
T N s | bt £1,680.00
2 WsEA NSk UINAIUeE 1690 36 L6l \ 1‘* #“ I i/ AR A
Z < = 1 o o/ i - ’ ’
- Duszozdnling iwszsoundnds Y I ]
'n_: | 6[ : ' £1,540.00
< wiao Downside ixzwzasldausau z
ES 17  Mar Apr May Jun Jul Aug Sep Oct Nov Dec 18

© 2017 Bisnews AFE (Thailand) Limited www bisnews com

muuulIsede 1685/1670 am 4

sioantiuazl¥ Momentum @inii51  Technical Review:
e S50Z17: whililuse wu. nassnsiisnumnaue: 1070 an usisigmafiafiuuwisuusn 1074-1077 an
e Momentum Trading : UTP, VGI

e Swing Trading : PDI, ERW

1675**
1700**

uusY | 1685*

HLUIAU | 1695*

nnindimsied U5 iaAARRanuu
Pawarisa.L@fnsyrus.com
02-625-2407

WaA WL r-i‘:wsg, CMT
Pongpat.K@fnsyrus.com
02-625-2409

AT MiAdnng
Apiwat. T@fnsyrus.com
02-625-2408



A%" Chart Insight _, FINANSIA SYRUS

ms SET50 Index Futures

(SET50 December 17) daily Wavinsaua (Huanauunrsu 1070 anii
T

1,120.00

aguazLloANSTINUMN)

£1,100.00
f100 10 w.z. 60 inasvusingwfinaunn Short ans
1.060.00 6,310 dryayn uNd uududatlaanius Short ans
1:040.00 (2 00.A.-10 w.o. Tnasusiewfdsan Short gns

0000 avan 42,328 deyeun)
£1,000.00

ANSTNULNAY Low ram 1080 am adumzuud
su 1070 an deasnszdulwsouidriuidilonaiiush
518 . WWawwEun 1074-1077  aaudusuusn
drunsevuuvasiudaadgiliniu 1080 an

- 980.00

. 960,00

Open Interest - 300,000 Downside li'lfidant1e uursu 1070 an
200,000 Fo9UnmINLL AsallauBumilo 1065/1060 qm

© 100,000

nagns S50Z17 (Swing Trade)

0

17 Apr May Jun Jul Aug Sep Oct Nov Dec 18 \

——— « wasniio Trading  Short dunusoulnyiud 9
HUISY (1T g }Te W.g. AiNuNn P29 1085-1086 aa razldtlavin
1065** 1060* 1074%+ 1077+ A lsviheduany luud nasasun: 1070-1075 qn
fimAad uttonsotlail 1065 am dawiavurils

Contracts Long Short Net YTD nseiluzg 1080 am .
o WosmIN F01Um Long nduniuwisu 1065-1067
Institution 30794 32866 2072 74264 30 uaruulsy 1060 3a sruziiazdoauasuun
Foreign 13808 20118 -6310 -152991 Short anu wazdossdnuanudnsunseiig lu
Local 100592 92210 8382 78727 1Um Long ﬁLL‘LL'J Tugie 1065-1067 QA6 Ad

S50Z17 niam 1060 aa
November 13, 2017 2 | Page




g" Chart Insight __ FINANSIA SYRUS

H B -
H N
g8 SETS0 Index Options
. A o " SET50 Long '
P /L $50217C1075 Auueiin ¢ Wait and See Index s50z17¢1075 <Ot Profit/Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
/ Aauns : Wait and See
60 1025 -50 21.1 -21.1
VIONUINEAR -
10 _ 1050 -25 21.1 -21.1
A lsavaananneg : -
—Ph ) o 1075 0 211 -21.1
20 wWhnsnoasvindnls : -
/ ” - 1100 25 21.1 39
0 b — — ANAUNU (LHDKRUADNY) -
975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 28.9
20
1150 75 21.1 53.9
0 1175 100 21.1 78.9
Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinstc Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 50.00 -5.40 177.00 3442 47.97 2.03 1075.00 0.00 10.17% 19.13
_§ S50Z17C1050 28.40 -10.50 292.00 3148 22.97 543 1078.40 0.01 9.00% 28.24
i
g S50Z17C1075 12.50 -7.10 766.00 5589 0.00 12.50 1087.50 0.01 8.53% 41.41
?; S50Z17C1100 6.10 -2.80 1092.00 8371 0.00 6.10 1106.10 0.03 10.07% 4542
o
S50Z17C1125 3.50 -1.00 635.00 9504 0.00 3.50 1128.50 0.05 11.93% 44.92
S50Z17P1025 3.90 1.90 731.00 4632 0.00 3.90 1021.10 -0.05 12.26% -41.66
§ S50Z17P1050 7.80 3.50 594.00 5305 0.00 7.80 1042.20 -0.03 10.76% -39.46
g- $50Z17P1075 16.10 5.90 709.00 5537 2.03 14.07 1058.90 -0.01 9.52% -34.28
5 $50Z17P1100 34.50 11.30 878.00 4548 27.03 7.47 1065.50 -0.01 11.15% -22.39
S50717P1125 58.00 14.50 119.00 2702 52.03 5.97 1067.00 -0.01 14.47% -14.88
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v B B Top Most Active
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Momentum Trading

UNITED PAPER PUBLIC COMPANY LIMITED daily
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Swing Trading

PADAENG INDUSTRY PUBLIC COMPANY LIMITED daily
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SPALI : SPAL24C1808A

SUPALAI PUBLIC COMPANY LIMITED daily o tlu";swu llu—)ﬁ,—]u
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Name SPAL24C1808A Expire Date(Maturity Date) 06-Sep-2018
Underlying SPALI Last Trading Date 31-Aug-2018
Type Call Listing Date 20-Sep-2017
Strike 33.480 Conversion Ratio 3.82000
TimeDecay Per Day -0.42% Effective Gearing 4.74
Delta 29.92% Implied Volatility 46.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 SVOA 2.30 4.55 2.24/2.18 2.34/2.40 Uptrend Tumusinnmsduginudaunss

2 NOK 3.50 4.17 2.42/2.36 3.52/3.60 Uptrend soWu 3.52 U e dudusounsdu

3 TTW 12.30 3.36 12.10/11.90 12.40/12.60 Uptrend lsishdumunsou Bollinger bands

4 TFG 6.15 2.50 6/5.80 6.25/6.40  Sideway Down Audsndaushasisaiioy

5 UTP 9.65 2.12 9.50/9.30 6.80/7 Uptrend wndeyaunas Bearish divergence fiu RSI szisein

5 TOP MAINBROAD LOSER

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

1 LST 5.95 -19.05 5.85/5.60 6.15/6.50 Downtrend e Panic sell s¥iaussvnesio
2 BFIT 37.50 -6.25 36.50/35 38.75/40 Uptrend Hidden Bullish Divergence
3 JMART 18.10 -6.22 17.60/17  18.50/19.20 Uptrend dosluunnlinendu

4 JMT 31.75 -5.22 31.25/30 33/34.25 Sideway Up wasUsuguguAoudusio
5 MONO 4.30 -4.87 4.20/4.10 4.40/4.50 Sideway \Aim Big black candles Wingu

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidrulnaiduiuiiiumuussnineas tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET

WTI Oil Cotton
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awnanndusniu Sideway Tunsoudnass
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I Gold Futures

FINANSIA SYRUS

Spot Gold
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Contracts Long Short Net YTD
Institution 1736 1887 -151 12448

Foreign 854 1504 -650 -25272
Local 5322 4521 801 12824
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- USD Futures

nuoyoudl naaudea lsitdu 33.05 v/ Thai Baht Spot Rate da"y
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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 Y?;Yd I;L::: Basis ';':::;:::
Theoretical Lower Upper
S50X17 1070.1 -12.1 36 31 57 -9 16 1073.62 1073.27 1076.21 0.00 0.02 -2.87 -3.52
S50217 1070.4 -14.3 131116 16643 333762 1740 45 1074.94 1073.95 1082.22 0.00 0.02 -2.57 -4.54
S50F18 1069.2 -10.3 26 19 10 1 78 1072.24 1070.52 1084.85 0.02 0.02 -3.77 -3.04
S50H18 1070.4 -14.3 12126 4625 21350 1613 137 1064.19 1061.17 1086.34 0.04 0.02 -2.57 6.21
S50M18 1068.7 -13.6 1357 718 5138 275 227 1044.21 1039.20 1080.91 0.06 0.02 -4.27 24.49
S50U18 1066.2 -13.7 533 125 3683 -82 318 1005.01 998.00 1056.42 0.09 0.02 -6.77 61.19
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 20270 10 225 158 2401 199 45 20100 20082 20236 169.70 0.02
GFG18 20300 10 37 24 551 23 106 20151 20107 20471 149.40 0.02
GFJ18 20360 30 64 55 241 53 165 20199 20131 20698 160.76 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDX17 33.12 0.01 16 33.14 0.02
uSDz17 33.14 0.02 45 33.22 0.04
USDF18 33.09 -0.01 78 33.31 -0.01
USDH18 33.15 0.01 136 33.46 0.05
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