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Chart Insight by FSS
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- SET50 Index Futures
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g8 SETS0 Index Options
SET50 Long
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Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?tve
Interest Value Premium Volatility Gearing
S50M17C950 49.20 2.80 172.00 778.00 47.44 1.76 999.20 0.00 35.76% 18.39
c
-§ S50M17C975 24.50 3.30 191.00 3420.00 22.44 2.06 999.50 0.00 22.08% 34.27
8' S50M17C1000 2.60 1.00 545.00 7683.00 0.00 2.60 1002.60 0.01 8.85% 152.70
3 S50M17C1025 0.10 -0.10 10.00 6163.00 0.00 0.10 1025.10 0.03 12.65% 205.77
S50M17C1050 0.10 0.00 0.00 1269.00 0.00 0.10 1050.10 0.05 21.79% 126.94
S50M17P950 0.10 0.00 0 4511 0.00 0.10 949.90 -0.05 21.05% -129.23
§ S50M17P975 0.10 -0.10 391 6132 0.00 0.10 974.90 -0.02 11.01% -231.09
3‘ S50M17P1000 3.50 -2.30 213 6391 2.56 0.94 996.50 0.00 4.94% -193.81
é S50M17P1025 25.50 -2.60 79 1255 27.56 -2.06 999.50 0.00 0.00% -36.36
S50M17P1050 51.50 -1.70 42 856 52.56 -1.06 998.50 0.00 0.00% -19.03

June 27, 2017 3| Page



A%, 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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PTTEP : PTTE24C1712A

PTT EXPLORATION AND PRODUCTION
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AounudoyaliuGu

Tnsdid 02-658-9915
Email: dw@fnsyrus.com

Line: @dw24
Expire Date(Maturity Date) 21-Dec-2017
Last Trading Date 15-Dec-2017
Listing Date 22-May-2017
Conversion Ratio 7.50000
Effective Gearing 6.61
Implied Volatility 46.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 GC 11 12.78 7.20/7 7.70/8 Uptrend Tumusinnmsduudaunss usi Upside mdslsiann
2 ECL 3.70 6.32 3.66/3.54 3.80/3.86 Uptrend unteshdusiomuuuiliinotsioiiios

3 EA 36.50 5.80 36/35 36.75/37.50 Uptrend All time high anafisdetnandsduun: 36.75 um
4 GPSC 37.25 4.93 36.25/35.50 37.50/38 Sideway wushudrey 37.50 v

5 SVI 6.25 4.17 6/6.10 6.30/6.45 Uptrend Aaldifiunsduvin High Tud snuiiavaidaunn

5 TOP MAINBROAD LOSER

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

1 THAI 20 6.10 19.70/19.30 20.30/20.60 Sideway naadu Uptrend line sasving

2 ASIAN 14.90 3.87 14.30/14  15.10/15.50 Uptrend dosluunnlinendu

3 CENTEL 37.25 3.25 36.50/36 37.75/38.50 Uptrend U3 36-36.50 unvilusamzazaniis
4 TFG 6.15 3.15 6/5.80 6.25/6.40 Sideway Anlnaiidu Sideway

5 ANAN 5.30 2.75 5.20/5 5.40/5.60 Uptrend doshazanrasnoudindusio

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uwm

* fasnnulunauidrulraiduiuiiiuniuussnineas tnamumsidanussinssiaduniey **
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V%

g® COMMODITY MARKET

WTI Oil ICE US Cotton

(LIGHT CRUDE USD/1000 BBL) 60 mins (ICE US Cotton (EOD)) daily
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Momentum Byauginaait
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i Gold Futures

Spot Gold 60 mins
21,258.00

i
"\ }‘MHY ’WW

| |
i =

£1,248.00

1,246.00

I”M"‘Tw!m w

! |
‘ ©1,240.00

)
W'u H”"H“M'r

i —
e
——
—-—
=
— ——
— =
—
—
——
e
[l ——
— -
e
ol
———
——
S —
—
———
—
—
-
e
—=—
——
==
—
—

£1,238.00

Fr 12:00 Sa06:00 18:.00 Tu 06:00 18:00We 06:00  18:00 Th 06:00  18:00 Fr 06:00  18:00 Sa 06:00  18:00 Tu 06:00 |

@ 2017 Bisnews AFE (Thaiand) Limited v bisnews.com

uuISsy HUEIU
1238 1232 1246 1254
Contracts Long Short Net YTD
Institution 10946 11836 (890) 2037
Foreign 1073 4948 (3875) (18008)
Local 14624 9859 4765 15971
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V%

- USD Futures
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Market Summary & Theoretical Price

SET50 Index Futures

Theoretical

. Vol. Days to Div. Fund . Premium
Series Settle Change Change Ol Change d X Basis .
Contracts Delivery Theoretical  Lower Upper Yield Rate Discount
S50M17 992.06 0.00 82465 33179 272568 7238 2 997.48 997.44 997.78 0.79% 0.015 -5.38 -5.42
S50N17 999.2 3.00 0 -1 58 0 31 998.32 997.69 1002.98 0.46% 0.015 1.76 0.88
S50Q17 997.9 3.90 0 -1 1 0 64 998.61 997.30  1008.23  0.83% 0.015 0.46 -0.71
S50U17 994.8 3.50 58555 38043 103436 39621 94 997.41 99549 101154 1.51% 0.015 -2.64 -2.61
S50217 992.8 3.10 1271 711 5170 372 184 996.69 992.91 1024.34 1.65% 0.015 -4.64 -3.89
S50H18 988.3 2.70 195 108 1846 27 276 986.43 980.77 1027.91 2.96% 0.015 -9.14 1.87
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
GFM17 20,050 -240 636 382 1,452 30 2 20,051 20,050 20,057 -0.85 1.50%
GFQ17 20,110 -240 660 424 1,433 255 64 20,102 20,076 20,295 8.06 1.50%
GFV17 20,160 -230 48 34 478 113 125 20,152 20,101 20,530 7.80 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDM17 33.93 -0.02 2 33.97 -0.03
USDN17 33.94 -0.02 31 34.04 -0.02
usSDQ17 33.94 -0.02 64 34.13 -0.02
UsSbDuU17 33.99 -0.01 93 34.21 0.03
June 27, 2017 13 | Page
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