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- SET50 Index Futures

(SET50 September 17)
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Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 43.00 -0.40 50.00 634 49.30 -6.30 993.00 -0.01 0.00% 20.34
c
.§ S50U17C975 19.70 -0.40 168.00 3536 24.30 -4.60 994.70 0.00 0.00% 41.29
8' S50U17C1000 5.10 0.10 568.00 11613 0.00 5.10 1005.10 0.01 2.99% 94.36
3 S50U17C1025 0.70 0.00 168.00 6174 0.00 0.70 1025.70 0.03 3.99% 120.33
S50U17C1050 0.50 #N/A 0.00 941 0.00 0.50 1050.50 0.05 6.24% 86.63
S50U17P950 1.00 0.10 214.00 6914 0.00 1.00 949.00 -0.05 741% -66.34
§ S50U17P975 3.00 0.40 836.00 8549 0.00 3.00 972.00 -0.03 6.20% -63.17
3‘ S50U17P1000 12.00 -0.10 603.00 7722 0.70 11.30 988.00 -0.01 6.37% -41.96
E S50U17P1025 32.10 -0.60 6.00 1973 25.70 6.40 992.90 -0.01 8.73% -22.74
S50U17P1050 57.30 3.30 12.00 237 50.70 6.60 992.70 -0.01 12.84% -13.80
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I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading
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Swing Trading

SIAM CITY CEMENT PUBLIC COMPANY LIMITED daily

Support 305

' $325.00

32000 Resistance 314

$315.00

o
LT
-I-! 5310,00 S
liTTTﬁl *“H top loss 302

rt T

069 7 535,00

!!‘!:Lﬁl-!— .%300'00 ﬁ1llugﬁqszﬂzﬁu (BUY)

y . 329500 o .2
” i+ f S1ANUTUGIUAINILAZNUSLD aL
- 290.00) 9 '
lITf I T : Retracement 38.20% daAnsuvigtig g

-+ 285.00
I FH*"TH. *"Jr' T eood | MBS TOAAUTIGMAY UszifiusAnd
*T+Lﬁ ] o o = =
, ol | loAnalndIAdU tMaduluneaou
'LI'I 2o | wnny 314 um

17 24 28 30 Apr 05 10 12 18 20 24 26 May 04 08 11 15 17 19 23 25 29 Jun 05 07 09 13 15 19 21 23 27 29 Jul 05 07 12 14 \

& 2017 Bisnews AFE (Thalnd) Cmeed T e bienewaeon

KRUNGTHAI CAR RENT AND LEASE daily

218.00 support 14.70
e Resistance 15.50/16.00

117.00

;1&50 Stop loss 14.40

:16.00

drunsinszezdn (BUY)

: asuumznsavalsvas Uptrend
-1450 =2 U ,: o o = o’ o

Channel &dlwinninAunissurningu
- 14.00
! A

£13.50

$13.00

:12.50
"17 0708 14 16202224 Niar 06081014 1620222428 Apr 07 1117192125 Way 05001216 18222426 Jun 06081214 1620222628 Jul 061113 17] _

® 2017 Bisnews AFE (Thaland) Limited

July 17, 2017 7 | Page



A" Chart Insight _,

ADVANC

@ ssL

ADVANCED INFO SERVICE PUBLIC COMPANY

Iy IIM e
MI ‘ ‘r gy ml"

' ‘Y ll‘mllll i ‘j'. "I

M' |’ "LL ! 1#!

i\l uh‘ I

16 Nov Dec 17 Feb Mar Apr May Jun Jul Aug

€ 2017 Benews AFE (Thaknd) Lmied

FINANSIA

ADVANC wauaisinuuvin SBL lu nias

511 LiknuY9un6 190-193 un

HusY LUIAU
185.50 184 190 193

Aunuiin SBL Au ADVANC e szdusian 190
UM sedenduiflovrasasgduursuiiongsdunnogi

186.50 U _siassdineaunutiionza 190 un

'
=

Usunauiui Ikdnounauosn

Stock Available for
borrowing (Share)
ADVANC 150,500

(Toya au a1 9.30 u. wasiunoauniln)

fluusedofusngsduunagi 186.50 uw

AounNToyAANLAN NsALHRID
fhossAsdunazTidundnnsie

Tnsdwii’: 02-658-9699
Email: sbl@fnsyrus.com

July 17, 2017

8 | Page



A" Chart Insight

FINANSIA |§

[FINANSIA SY¥RUS

BA : BA24C1804A

BANGKOK AIRWAYS PUBLIC COMPANY LIMITED
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Name BA24C1804A Expire Date(Maturity Date) 07-May-2018

Underlying BA Last Trading Date 30-Apr-2018
Type Call Listing Date 17-Jul-2017
Strike 23.790 Conversion Ratio 3.14000

TimeDecay Per Day -0.40% Effective Gearing 5.16
Delta 31.00% Implied Volatility 40.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 CBG 69.50 491 68/66.75 70.50/71.50 Uptrend ausourngU IBuDusiomuuualiiuG

2 HTECH 9.90 4.76 9.75/9.40 10/10.40 Uptrend Tumusinnmsduudaunss aaldiiunnsvin High Tnd
3 LEE 3.38 4.32 3.30/3.24 3.46/3.50 Sideway Up \Andryanaunsnaushlunamadia

4 EASON 3.92 4.26 3.84/3.76 4/4.08 Sideway Up Rounding bottom insouiiusio

5 SYNEX 12.90 4.03 12.40/12  13.40/13.90 Uptrend Ausiomuumliiumnan

5 TOP MAINBROAD LOSER

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

1 ECL 3.84 6.80 3.74/3.60 3.96/4.08 Uptrend doslunuliinondu uuwsudrdey 3.60 um
2 BIG 3.92 5.77 3.78/3.64 4/4.20 Downtrend Panic sell uana 3.64 v uudufsAnls
3 NYT 5.90 4.84 5.80/5.60 6.10/6.30 Downtrend 5.80 uw Limsnannseil

4 TSTH 1.00 2.91 0.98/0.95 1.03/1.06 Sideway Up wndesnanwaue Sideway up

5 GGC 13.60 2.86 13.30/13 13.80/14.10 Sideway Down laianunsndu 14 v vinshassio

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm
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g® COMMODITY MARKET
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Spot Gold daily
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Anuzinszardis GFQ17 (Wait and See) !

. R
o siunu Short fivdna 1225 aeaas Uaanusly
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1225 1222 1235 1240
14 A.@. 2017 Contracts Long Short Net YTD
nasnu SPDR Asn1sfiomsasviosdn Institution 2488 3494 (1006) -1199
Viszeiu 828.84 ¢ Foreign 187 1513 (1326) -25357
Local 5827 3495 2332 26556
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- USD Futures

wWhmanoudean 33.80-33.85 un/noaans SR S WY 00
W -236.200
Asuulituign do eduumluzsilazusesuds “. 236'000
Adhusna 33.80-33.85 un/aeaand lauszifiu "A T 235'800
YamasaTiANSnsoufioduiauuudeasinan 30,600
£35.400
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Arunsiszazdi USDU17 (Trading Short) [
£34.800
« wosmla Short USDU17 ifionudisiunuseds -?34.600
33.93-33.96 vw/meaansanag Jivunusata 234.400
(o USDU17 naaou 33.90 uaz 33.850 uw/ 34200
noAaNsaNsg snvnanuiie USDU17 dousniu 34,000
34.10 un/neaansanss ;00
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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
S50N17 996.5 0.10 10 -3 102 6 11 999.51 999.29 1001.17 0.79% 0.015 -2.80 -3.01
S50Q17 995 0.20 0 0 2 0 44 1000.55 999.65 1007.18 0.46% 0.015 -4.30 -5.55
S50U17 992.8 0.00 54428 -15646 300811 -3741 74 1000.66 999.14  1011.80 0.83% 0.015 -6.50 -7.86
S50217 993.8 0.40 4623 -129 23796 2202 164 999.26 995.89 1023.95 1.51% 0.015 -5.50 -5.46
S50H18 989.9 0.10 177 -184 2770 -9 256 998.25 992.99 1036.80 1.65% 0.015 -9.40 -8.35
S50M18 983.8 0.10 47 -114 824 9 346 985.47 978.37 1037.57 2.96% 0.015 -15.50 -1.67
Gold Futures
Theoretical -
Series Settle Change C Vto > ¢ Change ol Change DD al).(s to PI;(.eml.umt/ Risk Free Rate
ontracts €lVerY  Theoretical Lower Upper tscoun
GFQ17 19,690 -90 353 259 2,777 273 44 19,779 19,761 19,910 -89.17 1.50%
GFV17 19,750 -70 22 12 753 24 105 19,829 19,786 20,141 -78.66 1.50%
GFz17 19,770 -110 38 3 237 -12 164 19,877 19,810 20,364 -106.53 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 33.88 -0.07 11 33.78 0.13
uSDQ17 33.89 -0.05 44 33.87 0.14
usbui7 33.87 -0.10 73 33.95 0.12
usbzi7 33.90 -0.08 164 34.19 0.15
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