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- SET50 Index Futures
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September 15, 2017 3 | Page



& FINANSIA SYRUS
v

Chart Insight _,

I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading
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Swing Trading
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Name
Underlying
Type
Strike
TimeDecay Per Day

Delta

BTS24C1712A
BTS
Call
10.766
-1.95%

12.40%

FINANSIA SYRUS|

BTS : BTS24C1712A

(T T] LUIGNU
8.55 8.45 8.75 8.90

nsaunsunssvassialulumunsou Uptrend channel iin
asmuansndudwn: Trading Tunssusienanld lasaraasiaes)

Tughetioshas naadussmudndoiis amnudssdoutuiio

AounudoyaliuGu

Insdwii 02-658-9915
Email: dw@fnsyrus.com
Line: @dw24

Expire Date(Maturity Date) 21-Dec-2017
Last Trading Date 15-Dec-2017
Listing Date 24-Apr-2017
Conversion Ratio 1.13542
Effective Gearing 11.74
Implied Volatility 35.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 TC) 10.70 7 10.50/10 11/11.40 Uptrend \AaAw Breakout vinTw Upside

2 LST 8.90 6.59 8.60/8.35 9/9.20 Uptrend All time high

3 uv 9.80 5.95 9.50/9.25 10/10.20 Uptrend punsuadny 9.50 U Buduandu

4 ROJNA 6 5.26 6.20/6.30 5.85/5.70 Uptrend sovindaunIfudAty 6.20 un

5 JWD 11.10 4.72 10.80/10.50 11.40/11.80 Uptrend wzansau Bull flag dusn Wudeyanaumslusio

5 TOP MAINBROAD LOSER

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

1 PACE 1.91 -4.50 1.85/1.80 1.96/2 Downtrend w1 Low Tmaiastnssiaiilos

2 BEC 17.30 -3.89 17/16.60 17.70/18 Sideway Taisinutdu 200 Su dapandayanadodunising
3 SIS 7.60 -3.18 7.40/7.20 7.80/8.20 Sideway 509U 7.40 U kimsznan

4 MACO 1.87 -3.11 1.82/1.78 1.96/2 Sideway wxvansudarAdlinuuuwsIU 1.96 U

5 1l 10.50 -2.78 10.30/10 10.90/12 Sideway wosushlunsauanumasy sa1donvg

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidulraifuiuiiiumuussnineais tnamumsidanusainssiaduniey **
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g® COMMODITY MARKET
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Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL)
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I Gold Futures

Spot Gold 30 mins
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1326 1320 1334 1340
Contracts Long Short Net YTD
Institution 8493 10693 -2200 9279
Foreign 679 887 -208 1757
Local 12124 9716 2408 541178
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- USD Futures

Thai Baht Spot Rate daily

o
UI/noaaNsanss i/

uANuAUN NN 33.00-33.15 36,000

AuuImgInnieoangglugie 33.00-33.15

-35.500

UM/noaaNsansg sasinnsoiull Gap  dausn "
WNeNAIzdUg 33.15-33.20 un/aoaansnasy
. - o 135,000
usiszuznatedlontaudeArnu 33 un/ I
ADAANTANGG
. . e . 134,500
Auzinszazdn USDU17 (Trading Long) !
o Auumil lomaseusgedu usidddd Gap Tu ! ; -
+ 1
A5 Trade USD Futures | '
o aniunashng soRasananmusIng ‘ $33500

&
20

16 Dec 17 Feb Mar Apr May Jun Jul Aug Sep Oct Nov |

© 2017 Bsnews AFE (Thaland) Limized winw bisnews com

(T 5T] LUIAU
33.06** 33.05* 33.15* 33.20**

September 15, 2017 13 | Page



A" Chart Insight

FINANSIA SYRUS

Market Summary & Theoretical Price

SET50 Index Futures

Theoretical q .
Series Settle Change C X:: - t Change Ol Change |I)) aly‘s; to Yl?“ﬁi I;u':d Basis I;temlu::
ontracts €UVeTY  Theoretical Lower Upper e ate tscou
S50U17 1066.9 16.8 186331 54038 341782 3183 14 1062.58 1062.27 1064.82 0.01 0.02 4.61 4.32
S50Vv17 1065.5 16.8 10 9 29 3 43 1063.59 1062.65 1070.47 0.00 0.02 3.21 1.91
S50X17 1064.1 16.7 2 2 3 2 75 1063.75 1062.12 1075.76 0.01 0.02 1.81 0.35
S50217 1071.0 16.6 33623 9552 75291 2941 104 1062.26 1059.99 1078.91 0.02 0.02 8.71 8.74
S50H18 1070.0 16.9 2322 941 6072 251 196 1061.43 1057.16  1092.81 0.02 0.02 7.71 8.57
S50M18 1064.9 16.5 1519 779 4353 319 286 1050.14 1043.89 1095.92 0.03 0.02 2.61 14.76
Gold Futures
Theoretical .
Series Settle Change C Vto > ¢ Change ol Change DD alys to Plggmtumt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFVv17 20830 -120 358 22 2011 80 45 20963 20943 21104 -132.53 0.02
GFZ17 20860 -140 335 76 1280 158 104 21013 20969 21341 -153.26 0.02
GFG18 20930 -110 165 145 378 158 165 21066 20995 21586 -135.71 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.08 0.04 13 33.09 0.02
USDVv17 33.11 0.06 43 33.17 0.05
USDX17 33.11 0.07 75 33.26 0.05
usbzi7 33.06 0.03 104 33.33 0
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