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- SET50 Index Futures

(SET50 June 17)
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SET50 Long
i =71 o T Cost  Profit/L
P/L S50M17C1000 Auusin ;s Long S50M17C1000 Index ssoM17p975 oSt Profit/Loss
100 900 -100 2.2 -2.2
925 -75
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/ nauns: Long 950 0 s s
60 / ranugdan : 2.20 3a 975 5 - s
A lsavaaangued : lidnds
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20 AN (Llonunany) | 995.60
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Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mplote.d ec?tve
Interest Value Premium Volatility Gearing
S50M17C950 45.70 240 180.00 632.00 45.90 -0.20 995.70 0.00 0.00% 21.54
c
-§ S50M17C975 22.80 3.70 432.00 3492.00 20.90 1.90 997.80 0.00 11.91% 37.30
8' S50M17C1000 2.70 0.50 719.00 7391.00 0.00 2.70 1002.70 0.01 6.25% 135.15
3 S50M17C1025 0.30 0.00 88.00 6228.00 0.00 0.30 1025.30 0.03 9.59% 147.41
S50M17C1050 0.20 0.10 49.00 1248.00 0.00 0.20 1050.20 0.05 14.83% 105.93
S50M17P950 0.10 -0.10 219.00 4846.00 0.00 0.10 949.90 -0.05 12.40% -131.97
§ S50M17P975 0.30 -0.30 660.00 6286.00 0.00 0.30 974.70 -0.02 7.72% -176.05
3‘ S50M17P1000 6.70 -1.90 416.00 6089.00 4.10 2.60 993.30 0.00 6.63% -93.00
é S50M17P1025 29.40 -4.10 23.00 1226.00 29.10 0.30 995.60 0.00 11.35% -31.31
S50M17P1050 53.80 -3.10 1.00 846.00 54.10 -0.30 996.20 0.00 12.89% -18.33
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I SECTOR OUTLOOK

Banking : NANSUIA1S

SYIUSIVIUTAUUIGIUKEN

Level 1 Level2 Banking |
Support 520 517 *F* l
Resistance 525 530 TH H#’filﬂ” {saaco
** l 535.00

! *' !!+* | 525.00

wasuslgluuy Symmetrical  Triangle  wnn ' ”TI
Breakout ldaufludeyanaiuinsioninszoznany 'T*
Z Aot Way Bifffi

ICT : §0d15

Level 1 Levelz Information & Communication Technology H+' :
o
Support 161 158 l H““l ' * l*" H-{-H" ++ l“T# 160.00
Resistance 163 164 “ ‘Lw ‘l l“ t it *MTTN w*ww If" l‘“ L

* ™ | k |

T

HALIG U ER8NN 16 MeTusiD ‘ ‘”m #”* “*TFL hit

J
I } “ 1152.00
Breakout wuuunshudosfivdina 161 aaduan e ' 18000
wasnsUsuidusiounuundundnuina 164 aaifu il [
L{]ﬂ]uuﬂ]ﬂﬁm‘lﬂ 'rti 17 09 12 17 20 25 Feb06 09 15 20 23 Mar06 09 14 17 22 27 Apr 07 12 19 24 May05 11 16 19 24 29Jun 06 09 14 19 22 25 28g\ o

June 20, 2017




A"~ Chart Insight _, FINANSIA SYRUS

v I Top Most Active

INTOUCH HOLDINGS PUBLIC COMPANY LIMITED dalily CHAROEN POKPHAND FOODS PUBLIC COMPANY daily

58.00| 30.00)
29.50
- 57.00| + + ‘
< 29.00
f56.00,
28.50

w "

f |++* r”ﬂ“‘ g s m s
e

'ﬂ !|0“| Il*bio’m* ”" r ly

| | "Ml -
y ,,,,w 1 y |

2
8

; *”+HHH -

ﬁ

26.00)|

| | (]
M m‘ i, w009 Il L | bl 8" ..
Hﬂ h“ﬂ* Frevinegy
'EIMG!’_;(:JA?“'.Z’EETEP"?(C 08 14 19 22 27 17 1013 18 23 26 Feb 07 10 16 21 Mar 07 101520 23 28 Apr 1017 20 25 May 08 12 172225 Jun 07 12 156 Za\wvm.w ;121:2;{2'%”%?"“33”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 “\_ww -
Support 55.50 55 Resistance  56.25 57 Support 25 24.50 Resistance  25.75 26.50
INTUCH (DAY): wviswisuiinguuuu Shooting star AUsnaLUIEL CPF (DAY): L%':uLﬁuﬁfyfywmmﬂﬂﬁmﬁwm‘[umaﬁ 'iwma%’wg'maq‘ﬁyu 59
High 1in Usaiiudilomavinshusugiu buszeiu 25.75 v Upside asndusnitladnass
i!i l [ ] - - 22.00|
" ii; +i! P : 395.00
l;lﬂ- * IH‘”‘ *“ﬂ““hl."- “-H-T + H*!l . 9000 kS
' LT il
arsii(14, 70, 30) — — i;m:e:;:Z i- ' - 19.00|
{ ll - 18.50|
’v\/\m - 50.0000| *lﬁ***.*li !.‘ T*“‘ I 18.00|
\ N I -HJr+| . .u -
17 03 07 09 13 15 17 21 23 27 29 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 9 -L-*++T*! 17.00]
3 T B AFE T Pl ————— ‘rizzjwjfg“siw‘ffﬂfd 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 “\_ww -

Support 378 375 Resistance 383 385 Support 21 20.60  Resistance  21.70 22
PTT (DAY): Tumusinnsausugouuss uinsu Downside shdn shanTnd THAI (DAY): nzauusinu 21 vudusnls vinTishsnanwassandu
wusudu 200 fu flomaldifiumsilushlusoudud Usafiumaunissiamilowdu Uptrend line

June 20, 2017 5| Page



ﬂ Chart Insight _ Vv _ FINANSIA SYRUS
Momentum Trading
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BANGKOK LAND PUBLIC COMPANY LIMITED
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[FINANSIA SYRUS
CBG : CBG24C1711A
CAR}I\::O GROUP PUBLIC COMPANY LIMITED daily ll,u-)swu llujﬁ'\u
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sl Tf'-l “alym 68.50 68 72 73.25
-. 'llh_xl - l 70 [{fi0.00| 5 .
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Iz ?ifkﬂ{il?‘litﬁ 2123 Mar 06081014 1620222428 Apr 07 1117192125 May 0509 12 16 18222426 Jun 0608 12 14 16 20 | — Llne @dW24
Name CBG24C1711A Expire Date(Maturity Date) 07-Dec-2017
Underlying CBG Last Trading Date 30-Nov-2017
Type Call Listing Date 15-May-2017
Strike 85.150 Conversion Ratio 9.20000
TimeDecay Per Day -0.53% Effective Gearing 4.26
Delta 40.70% Implied Volatility 61.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 ASIAN 11.90 9.17 11.60 / 11 12.60 /13 Uptrend Aaldifiunsdurin All time high

2 RS 11.60 5.45 11.30/11 12/12.40 Uptrend Tnduudhuddey 12 v flomavzaonsdu
3 SMPC 14.30 5.15 14/13.60 14.50/15 Downtrend idaszuzdunouassio

4 SYNTEC 5.25 5 5.15/5 5.35/5.50 Uptrend Tamugunsduudaunss

5 TOP MAINBROAD LOSER

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

1 TRUBB 2.10 7.08 2.06/2 2.18/2.26 Sideway naaidu Uptrend line ausouwndu

2 SGP 13.90 4.79 13.70 14.20/14.60 Sideway Down agvin Lower Low soquunsu 13.70 uwn
3 STEC 26.75 3.60 26.50/26 27.25/27.75 Uptrend doshlunsau Uptrend channel uasunnag
4 SIS 7.10 340 7/6.90 7.25/7.50 Uptrend onaldifiumsisadu

5 CBG 70 3.11 69.25/68.50 70.75/72 Uptrend AnanliAsvian 68.50 Uw

nununlsznaunsiion Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidrulraiduiuiiiuniuussnineas tnamumsidanussinssiaduniey **
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g® COMMODITY MARKET

FINANSIA SYRUS
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i Gold Futures

o Y . Spot Gold dail
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l L I. ! “ .r 1,200.00
duusinszuzdu GFM17 (Trading Long) ‘ \ ‘ + 119000
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1236 1230 1250 1260
19 f1.8. 2017 Contracts Long Short Net YTD
naanu SPDR Asn1sfionsaaviasd Institution 2769 4567 (1798) 2099
Viszeiy 853.68 oiu Foreign 1152 2338 (1186) (10928)
Local 8440 5456 2984 8829
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Downtrend Channel i 33.80 un/aoaansy

ANduunnsetfuudarn liunnlundn 33.80
uin/eaaansansg (nsaualswas Downtrend
Channel) Uszifinusinasiiilonadiamiduuivazvsoy

dournaug 34-34.10 un/eoaansanigdnsou

Auzinszazdan (Trading)

o Wosnéo Long USDU17 §8sm{uumsiunu
34.01 uvn/noaansansy sulisolnwr9sousn

nedou 34.15-34.20 un/a0aa15aNSg 66

PNt vinszaukdiaIny 33.90 unn/noaans
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FINANSIA SYRUS

- USD Futures

Thai Baht Spot Rate daily:
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s
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\ 133.600
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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
S50M17 992.06 0.00 59454 -9678 284033 -2306 9 996.07 995.89 997.42 0.79% 0.015 -3.84 -4.01
S50N17 996.8 3.40 13 9 57 11 38 996.98 996.20 1002.68 0.46% 0.015 0.90 -0.18
S50Q17 995.5 3.40 0 0 0 0 71 997.20 995.75  1007.85 0.83% 0.015 -0.40 -1.70
S50U17 991.3 3.80 11258 259 40072 2621 101 995.87 993.81 1011.03 1.51% 0.015 -4.60 -4.57
S50717 989.1 3.10 758 174 4597 188 191 995.12 991.21  1023.78 1.65% 0.015 -6.80 -6.02
S50H18 985.3 3.30 346 243 1792 -118 283 984.63 978.84  1027.10 2.96% 0.015 -10.60 0.67
Gold Futures
Series Settle  Change CoXtc:' ';cts Change ol Change I')):ll{‘slet:;’ . Theoretical Pg::::-:;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFM17 20,210 -90 164 -355 1,610 -89 9 20,119 20,115 20,146 91.05 1.50%
GFQ17 20,270 -90 85 -391 878 44 71 20,170 20,141 20,385 99.81 1.50%
GFV17 20,330 -80 7 -1 322 -2 132 20,221 20,166 20,621 109.39 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDM17 33.89 -0.09 9 34.01 -0.10
USDN17 33.96 -0.02 38 34.09 -0.03
usSDQ17 33.94 -0.05 71 34.18 -0.05
UsSbDuU17 33.92 -0.10 100 34.26 -0.07
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