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Price Chang Vol. Open Intrinsic Time Value Break Even All-fn- Impl.L e.d Effec?we
Interest Value Premium Volatility Gearing
S50U17C975 92.00 -9.70 181.00 3268.00 95.39 -3.39 1067.00 0.00 0.00% 11.23
=
.g S50U17C1000 69.40 -6.40 656.00 7946.00 70.39 -0.99 1069.40 0.00 0.00% 15.21
on' S50U17C1025 43.00 -7.20 116.00 7416.00 45.39 -2.39 1068.00 0.00 0.00% 23.59
3 S50U17C1050 18.60 -7.70 172.00 3267.00 20.39 -1.79 1068.60 0.00 0.00% 52.52
S50U17C1075 2.30 -3.20 303.00 3267.00 0.00 2.30 1077.30 0.01 6.65% 154.85
S50U17P975 0.90 0.30 190 14317 0.00 0.90 974.10 -0.09 36.17% -45.66
§ S50U17P1000 0.90 0.10 296 11088 0.00 0.90 999.10 -0.07 27.97% -57.26
3‘ S50U17P1025 1.00 0.00 747 6544 0.00 1.00 1024.00 -0.04 20.06% -75.20
E S50U17P1050 2.50 0.60 688 2995 0.00 2.50 1047.50 -0.02 14.97% -81.23
S50U17P1075 10.90 540 179 2995 461 6.29 1064.10 -0.01 13.26% -57.23
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v I SECTOR OUTLOOK
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I Top Most Active
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Momentum Trading

UNIQUE ENGINEERING AND CONSTRUCTION daily
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d Swing Trading

ELECTRICITY GENERATING PUBLIC COMPANY
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CARABAQ GROUP PUBLIC COMPANY LIMITED

daily_

85,00

80,00

;7000
;6500
;5000
55500

50,00

16 Jun  Jul Aug Sep Oct  Nov

Dec

"7

Feb Mar

Apr May Jun

Jul

Aug

Sep

QOct

Nov

Dec

€ 2017 Bsnews AFE (Thakznd) Limted

Wi Disnews com

FINANSIA

finuuasiiu 75.75 um i lonnavin SBL

I TIT BUIEIU
73.50 73 75.75 76.50
Aaazfia High 6 75.75 w1 wazdlonaii
ardousiszuzdu ann Bearish Divergence Tu RS
fgusonadausznitnIstas eIy 73-

73.50 uwn

'
=

Usnnaiuil Ikdnnownywosn

Stock Available for
borrowing (Share)
GPSC 13,100

(Toya au a1 9.30 u. wasiunauniln)
Stop loss tidaneza 76.50 un

AounNToyAANLAN NsALHRID
fhossasdunazTidundnnsing

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

September 22, 2017

8 | Page



A" Chart Insight _, FINANSIA

FINANSIA SYRUS|

BCP : BCP24C1712A

BANGCHAK CORPORATION PUBLIC COMPANY daily
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Line: @dw24
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 -0.91% Effective Gearing 6.93
Delta 42.09% 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 TCMC 4.64 16 4.46/4.20 4.70/4.78 Uptrend souduaaiito nddinus

2 BFIT 27.25 13.54 26.25/25.25 28/30 Uptrend All time high siaiilas

3 PSL 12.30 7.89 11.90/11.30 12.70/13 Uptrend Breakout wu 12 umlst Upside 1ia
4 BR 7.80 7.59 7.60/7.40 7.90/8 Uptrend wdudAfy 8 um

5 EKH 6.10 7.02 5.80/5.65 6.20/6.60 Uptrend nausUuuy Rounding Bottom

5 TOP MAINBROAD LOSER

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

1 PACE 2 -2.91 1.95/1.90 2.08/2.16 Downtrend filomaiwiu New Low (»am 1.90 vn)

2 NWR 1.38 -2.82 1.37/1.34 1.41/1.45 Sideway doshazuzdu Aoudulnai

3 BPP 26 -2.80 25.75/25 27/27.75 Sideway Up doshlunsou Uptrend channel Wusimedoiid
4 VGI 5.40 -2.70 5.30/5.10 5.50/5.75 Sideway sapg uuusu 5.30/5.10 uwm

5 TPOLY 5.70 -2.56 5.55/5.40 5.90/6 Uptrend unteshdusioiilos onaigeaduiing

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunaniidrulnaifuiuiiumnuusinineais tnamumsidanusainssiaduniey **
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V%

g® COMMODITY MARKET

WTI Ol Copper

(US Comex Copper (EOD)) daily
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1im Bullish Divergence Tu RSI
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duusinszuzdu GFV17 (Trading Long)

o dunu Long iusnal 1300 neaans dosto 1asdl
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I Gold Futures

Spot Gold
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uuISsy HUEIU
1290 1285 1300 1305
Contracts Long Short Net YTD
Institution 10420 10729 -309 2793
Foreign 413 1619 -1206 -6099
Local 13676 12161 1515 3306
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- USD Futures

o a ' o Thai Baht Spot Rat dail
FIANNSDOULAN AN AT N 33.00- A Be opatRele w
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical Div. Fund

Series Settle  Change Con‘1ltc:' tcts Change ol Change Il)):l)i’;:r‘; theoretical  Lomer - Yield i Basis ';':::;:::
S50U17 1064.6 -9.6 111368 -3794 299408 -21902 7 1070.54 1070.38 1071.66 0.01 0.02 -5.79 -5.94
S50Vv17 1063.2 -9.6 0 0 25 0 36 1071.49 1070.70  1077.29 0.00 0.02 -7.19 -8.29
S50X17 1061.9 -9.6 0 -1 7 0 68 1071.73 1070.23  1082.69 0.01 0.02 -8.49 -9.83
S50717 1069.2 -9.4 35173 10563 103086 7973 97 1070.36 1068.23  1086.01 0.02 0.02 -1.19 -1.16
S50H18 1070.3 -8.9 2757 14 7964 1257 189 1069.56 1065.40 1100.04 0.02 0.02 -0.09 0.74
S50M18 1065.9 -8.3 517 -69 5122 165 279 1058.44 1052.31 1103.44 0.03 0.02 -4.49 7.46

Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFV17 20440 -260 813 698 2256 302 38 20390 20374 20507 49.99 0.02
GFZ17 20490 -250 257 137 1295 25 97 20439 20399 20737 50.63 0.02
GFG18 20540 -250 97 81 591 204 158 20490 20424 20975 49.60 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USbDu17 33.1 0.06 6 33.13 -0.01
USDVv17 33.14 0.08 36 33.21 0.03
USDX17 33.14 0.1 68 33.29 0.03
usDz17 33.12 0.08 97 33.37 0.01
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