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CHART INSIGHT BY FINANSIA SYRUS

AV CHART INSIGHT

FINANSIA §

soutadouluriuil 1656-1663 an
lsisunza 1670 amiduavingon

fuilindoulmilunsou 1656-
1663 am srisesn 1% Low nam 1650
an

fUaviidunda Upside
IRIUIA UG 1655-1670 3a
wsigaliwu 1670 am asziunisas
fusuuuilinuniedusio azdoala
AAUNNEINTIIMUISY 1650 Ap SEuzil
sinnazdlaanudsssonisratosi
asduuIsusnaIdu sl 56U 1630-
1640 am unuitazdusofui iy
5r0z129 1685-1700 3auuUSsIA

1650**
1670**

uusY | 1656*

HLUIAU | 1665*

Morning session

SET INDEX

Chart Insight by FSS September 18, 2017

SET daily

/ 1,730.00

1,700.00
e

1,600.00

1700

1665-1670

£1,550.00
- 1,500.00
- 1,450.00

$1,400.00

! £1,350.00

-1,300.00

15  Apr JunJulAug Oct '1 MarApr JunJul Sep Nov 17 MarApr JunJul Sep Nov ‘'18Feb Apr \

© 2017 Bisnews AFE (Thaiand) Limited www bisnews com

Technical Review:
e S50U17: fuilseuithiuuniseands 1062-1068 as (inaswusnsendisuila Short ansiiuisi)
e Momentum Trading : CENTEL, MONO
e Swing Trading : PDI, KSL
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- SET50 Index Futures
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g8 SETS0 Index Options
. SET50 Long
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Intrinsi All-in- Impli Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?we
Interest Value Premium Volatility Gearing
S50U17C975 89.50 16.50 356.00 3340 89.27 0.23 1064.50 0.00 24.01% 11.69
[ =
2 S50U17C1000 66.50 16.50 321.00 8203 64.27 223 1066.50 0.00 27.65% 14.51
& S50U17C1025 42.90 15.00 282.00 7569 39.27 3.63 1067.90 0.00 22.51% 20.76
3 S50U17C1050 18.20 12.10 918.00 3780 14.27 3.93 1068.20 0.00 12.84% 4276
S50U17C1075 3.80 3.00 717.00 3780 0.00 3.80 1078.80 0.01 10.88% 84.25
S50U17P975 0.70 -0.20 242 14406 0.00 0.70 974.30 -0.08 27.98% -51.40
§ S50U17P1000 0.80 -0.80 257 11711 0.00 0.80 999.20 -0.06 21.72% -63.12
& S50U17P1025 1.80 -1.20 422 6642 0.00 1.80 1023.20 -0.04 17.95% -65.51
5 S50U17P1050 3.40 -3.60 1075 2618 0.00 3.40 1046.60 -0.02 11.94% -79.60
S50U17P1075 13.50 -12.40 59 2618 10.73 277 1061.50 0.00 9.24% -57.68

September 18, 2017 3 | Page



\ A
&

Chart Insight

FINANSIA SYRUS

I SECTOR OUTLOOK
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V%

I Top Most Active

THE SIAM CEMENT PUBLIC COMPANY LIMITED daily TIPCO ASPHALT PUBLIC COMPANY LIMITED daily
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Momentum Trading

CENTRAL PLAZA HOTEL PUBLIC COMPANY daily
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MONO TECHNOLOGY PUBLIC COMPANY LIMITED daily
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Swing Trading

PADAENG INDUSTRY PUBLIC COMPANY LIMITED dally
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GLOBAL POWER SYNERGY PUBLIC COMPANY
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F
BCP : BCP24C1712A
BANGCHAK CORPORATION PUBLIC COMPANY daily v a
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Name BCP24C1712A Expire Date(Maturity Date) 21-Dec-2017
Underlying BCP Last Trading Date 15-Dec-2017
Type Call Listing Date 22-May-2017
Strike 40.786 Conversion Ratio 7.39262
TimeDecay Per Day -0.88% Effective Gearing 6.77
Delta 41.40% Implied Volatility 47.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 NOK 5.20 8.79 5/4.80 5.40/5.60 Uptrend Overbought seuduaaasunila Gap # 4.80 v
2 TIPCO 17.90 6.55 17.60/17 18.10/19 Uptrend wransauanumaunsuuy Ascending Triangle

3 GPSC 43 5.52 41.75/40 43.25/44.75 Uptrend sAUsusdunss onaiinstiodus ieazanmnas

4 uv 10.30 5.10 10/9.50 10.50/11 Uptrend Tumusinudaunsa

5 TASCO 24.10 4.78 23.80/23.30 24.20/24.40 Sideway Up wasdunsuinuniseanda

5 TOP MAINBROAD LOSER

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

1 KWG 3.64 -3.70 3.50/3.46 3.74/3.88 Sideway Sideway Tunseuanumays

2 TFD 1.97 -3.43 1.94/1.80 2/2.06 Sideway Down liimsnan 1.94 uw faziu Downside azin
3 WICE 454 -3.40 4.46/4.40 4.64/4.74 Uptrend dosluunnlinendu

4 BJC 50.75 -3.33 50/49 51.20/52.50 Uptrend doszuzdu Aoudusio

5 ORI 17.60 -3.30 17/16 18.40/19 Uptrend doshszusduigusu nmmndndauuan

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunaniidulnaifuiuiiumnuusinineas tnamumsidanussainssiaduniey **
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g® COMMODITY MARKET

FINANSIA SYRUS

WTI Oil Cotton
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sananandushivuaisvnduiuil
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srarduliiinniindunissuniinnnnin
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Sideway
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I Gold Futures

Spot Gold
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Contracts Long Short Net YTD
Institution 11920 13486 -1566 7713
Foreign 2218 1925 293 2050
Local 11870 10597 1273 -9763
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V%

- USD Futures

. ) Thai Baht Spot Rat: dail
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ADAANTANGG
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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
S50U17 1065.0 -1.9 130596 -55735 352482 10700 11 1064.50 1064.26  1066.26 0.01 0.02 0.73 0.50
S50Vv17 1065.0 -0.5 2 -8 29 0 40 1065.48 1064.61 1071.90 0.00 0.02 0.73 -0.48
S50X17 1062.3 -1.8 1 -1 4 1 72 1065.68 1064.10 1077.22 0.01 0.02 -1.97 -3.38
S50217 1068.9 2.1 27481 -6142 84819 9528 101 1064.24 1062.03  1080.44 0.02 0.02 4.63 4.66
S50H18 1068.5 -1.5 1515 -807 6352 280 193 1063.43 1059.21 1094.38 0.02 0.02 4.23 5.07
S50M18 1063.8 -1.1 966 -553 4525 172 283 1052.22 1046.03 1097.61 0.03 0.02 -0.47 11.58
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20840 10 256 -102 1965 -46 42 20762 20744 20893 77.81 0.02
GFZ17 20860 0 165 -170 1158 -122 101 20812 20769 21128 47.55 0.02
GFG18 20920 -10 55 -110 354 -24 162 20864 20795 21370 55.60 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.01 -0.07 10 33.11 -0.07
USDVv17 33.04 -0.07 40 33.19 -0.04
USDX17 33.03 -0.08 72 33.27 -0.05
usDz17 33.04 -0.02 101 33.35 -0.04
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DISCLAIMER: shenuatiuiidainTnaussnudnniwed fhiude odd sadn (mnou) “udsn’ dayafilsing lusrasuativiigndavirdunuiuguaasumnasdayaiiidainsamsdoirfinnuningeda uasmsaiannugneas /
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nmstindayaviannuuindusiaviuativid 14 idansallafiam damuaisfnsndayauasldaaoiniaatrisauaanlunisindulaaimu

Ustmaasudsainsludayauazainuninfilsingaglusiasuativil vailiglaindayauazanuuinlusisnuativl lldlssloml daaan saulas vinda tinaanudanBdamaunssaasisau bitinwiouansaunediu
Toalildsuaugailuaiodnroldnysainudindromin csamulundnniudaiinudos gamuaistnsidoyauazRatsanatnsauaauiaunmssnaulaamu
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