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- SET50 Index Futures
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i SET50Index Options
R SETS50 Long .
Cost Profit/Loss
P/L S50H18P1150 | BUWaUo Index ~ S50H18P1150
100 1050 100 14.6 85.4
80 -\ o 1075 75 14.6 60.4
LSSU0OD
o o 1100 50 14.6 35.4
60 | UOOGUGS6TGLTUO
L e oA 1125 25 14.6 10.4
10 — LBUYSTULTUOOULOSS
e oL L. . ; 1150 0 14.6 -14.6
WezZ Ut T USLUSOBULBUY
20 . o L e g 1175 -25 14.6 -14.6
I U] F 8Y: -
0 1200 -50 14.6 -14.6
1050 1075 1100 1125\50 1175 1200 1225 1250 1225 -75 14.6 -14.6
20
1250 -100 14.6 -14.6
Intrinsi All -in - Impli Effecti
Price Change Vol. Open ntrinsic Time Value  Break Even !n e !?d ec'Flve
Interest Value Premium Volatility Gearing
S50H18C1100 61.00 -4.50 15 1,280 60.09 0.91 1161.00 0.00 0.00% 18.70
_E S50H18C1125 39.20 -6.40 112 5,853 35.09 411 1164.20 0.00 8.38% 25.85
8‘ S50H18C1150 24.40 -2.60 440 4,909 10.09 14.31 1174.40 0.01 11.19% 29.25
szg S50H18C1175 15.10 -1.00 440 7,151 0.00 15.10 1190.10 0.03 13.08% 31.65
S50H18C1200 8.10 -0.60 317 6,874 0.00 8.10 1208.10 0.04 13.65% 36.43
S50H18P1100 7.10 0.30 107 4,277 0.00 7.10 1092.90 -0.06 17.96% -29.13
_E S50H18P1125 13.00 0.60 459 7,199 0.00 13.00 1112.00 -0.04 17.71% -25.53
g— S50H18P1150 21.40 0.40 712 4,745 0.00 21.40 1128.60 -0.03 17.11% -22.63
:;::* S50H18P1175 36.80 5.00 132 4,239 14.91 21.89 1138.20 -0.02 18.75% -17.50
S50H18P1200 54.80 5.80 11 2,930 39.91 14.89 1145.20 -0.01 20.11% -14.11
February 15, 2018 3| Page



A’ Chart Insight_ FINANSIA SYRUS

V%

I SECTOR OUTLOOK

Petrochemicals
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I TopMost Active

AIRPORTS OF THAILAND PLC. daily CP ALL PLC daily
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Q‘" Chart Insight_, 4 _
MomentumTrading
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Swing Trading

ROJANA INDUSTRIAL PARK PUBLIC COMPANY dally
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[FINANSIA SYRUS
TKN : TKN24C1803A
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Line: @dw24

Name TKN24C1803A Implied Volati lity ~ 58.00% Jndertying|Bid* DW Bid Price(THB) *
14-Feb-2018  15-Feb-2018  16-Feb-2018  19-Feb-2018  20-Feb-2018
Underlying TKN Delta 5.03% 2110 0.03 0.03 0.02 0.02 0.02
Type Call Listing Date 20-Sep-2017 ZLRY nEe O0s 0z 0z 0z
2090 0.03 0.02 0.02 0.02 0.02
Strike 29.380 Last Trading Date 30-Mar-2018 20.80 0.02 0.02 0.02 0.02 0.02
Conversion Ratio 3.60000 Expire 05-Apr-2018 AT iz oz iz 0:02 001
Date(Maturity 20.60 0.02 0.02 0.02 0.01 0.01
Date)
20.50 0.02 0.02 0.01 0.01 0.01
Moneyness -41.93% OTM outstanding (14 - 52,630,100 A4 002 o2 OOt 0.01 0.01
Feb'2018) 20.30 0.02 0.02 0.01 0.01 0.01
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

PClose %Change Support Resistance
1 TIW 444 +26.50 428/414 456/480
2 SKE 1.68 +20 1.65/1.62 1.71/1.76
3 SQ 472 +9.26 4.52/4.32 4.82/4.94
4 ASAP 10.90 +9.00 10.40/10 11.10/12
5 PK 7.25 +6.62 6.90/6.45 7.40/7.60

Technical View

Trend (1 Week)
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Sideway Down
Sideway Down
Uptrend
Uptrend

5 TOP MAINBROAD LOSER

PClose %Change Support Resistance
1 SGP 25.50 -12.82 25/24 26.75/28
2 uv 9.90 -11.61 9.45/9 10.40/10.90
3 WP 9.90 -6.60 9.50/9 10.40/10.80
4 GPI 3.36 -4.00 3.30/3.20 3.44/3.58
5 EPG 8.55 -3.93 8.40/8 8.80/9

Technical View

Trend (1 Week)
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g® COMMODITY MARKET

WTI Oll Cotton

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

(ﬁ@fﬂl M|. L_L(_)Q\E/i M\NZ Spot Gold m | 60 mins:11365-00
hh »’ ‘ 136000
Ul Ut L] BURGUG6RsOWS LTt § }"'ln X | 1“":11355-00
(¥ O i b 6E U s

Tt ¢cely ttLfORE $05 % U Lsepbh ..I "\ MM L ||."M" ”u K
\Biss nSUTo 0L Cen bavsdiB.3 9 MANGAE Gt ‘ | “",M 0 padl h
Lzt 6t 6720 RUR®GUEWHU 610t § |”"|M’ ’WM" : | ‘m.“ m “ 1,340.00
(_)lzrﬁv'ﬁél'_(‘ﬁ@@h 1352 Ot § § lﬁifﬁﬁt\f’.t’ﬁﬁéﬁ & NWN\U M'k M “ ,‘m ﬂ ‘ l‘h' 51,335_00
5OTt @650 O0sEEE 13650t § 8 US b H‘M" M" 'Y‘r“ ; w.t\ " I

l ]
| 86 BBEETd GFG18 W .' | whﬂ\% i / o
; ; £1,320.00

g :
1 $t Woehgd ofEWn 1345 Or 58 EHOST U ’MHM "M m 181a00
\bl} 7 UL 0 865365 Ot § Sves bF A
[ @36}6@‘@{] 13350t § 8 US b Jan 24 méﬁ mmmmmm 26 27 30 31 Feb 02 03 06 07 08 09 10 13 14 .

WwWés$ oE W6sozZUGB

1345 1340 1357 1365

14 L . R. 2018 Contracts Long Short Net YTD
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6MS23 . 660 Foreign 3530 1984 1546 -30001
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- USD Futures

Thai Baht Spot Rate daily

! |
J f A 34,000

)
) 1 -33.500

4 PN |
L ' l 3,000

\

! 32.500
| BA6 BBSBTd USDH18 (Wait & See) m “ 232,000
T Rt § b orablioey) Short W13 L.R. 58&5F U I Y‘ 41500
t SOLFULLUSt zt 6060s$US Y ! 31.260
131.000

31.70 EB/ O s8R S WEs U561 (rOASH 31.06 |
(8% qoMOIEDW A BVE U31.40/31.35 @B/ A
Ot §5US BTt $tUnYoews Zs 130,000
TRt $ boszULSt OGTOUGBLUS }29500

"17 flu. nA. A 4. nA. WA, 5. 18 . il 3.0, nA. ‘
© 2018 Bisnews AFE (Thaiand) Limted www bisnews com

Wés$ OE W6sozU06
3 DO+ 31.10 3 10 31.50

February 15, 2018 13| Page



A" Chart Insight

VA

FINANSIA S

Market Summary & Theoretical Price

SET50 Index Futures

Theoretical - :
Series Settle Change c Xtcr)l. " Change Ol Change DDaIK/s tro ﬁ“{d I;urtwd Basis PDriemlum
ontracts CIVETY " Theoretical Lower Upper € ate scou
S50G18 1155.1 -4.2 19 9 67 -18 12 1160.62 1160.33  1162.72 0.00 0.02 -4.99 -5.52
S50H18 1152.8 -3.1 135967 24386 284120 -3551 43 1162.13 1161.10 1169.64 0.00 0.02 -7.29 -9.33
S50J18 1153.0 -4.2 6 5 39 6 71 1159.37 1157.68  1171.78 0.02 0.02 -7.09 -6.37
S50M18 1147.9 -2.4 8249 -200 28758 92 133 1150.87 1147.70  1174.12 0.04 0.02 -12.19 -2.97
S50U18 1146.0 -2.9 964 238 6871 6 224 1129.41 1124.07 1168.56 0.06 0.02 -14.09 16.59
S50718 1150.3 -3.2 230 29 2134 -24 315 1087.30 1079.80 1142.37 0.09 0.02 -9.79 63.00
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 19910 10 772 742 2591 467 12 20096 20091 20132 -185.55 0.02
GFJ18 19950 10 398 330 1857 248 71 20144 20115 20359 -194.25 0.02
GFM18 20000 30 134 112 1020 65 133 20195 20141 20598 -195.42 0.02
USD Futures
Series Settle Change Days to Del ivery Theoretical Basis
USDG18 31.42 -0.11 12 31.29 0.16
USDH18 31.43 -0.04 42 31.36 0.17
usDJ18 31.36 -0.19 71 31.44 0.10
uUsDM18 31.39 -0.04 133 31.59 0.13
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