AV~ CHART INSIGHT - FINANSIA

|_
S Y
O . ;
Y, A A/ Morning session
E Chart Insight by FSS AUQUSt 28r 2017
|_
(%) SET kl
2 SET INDEX weekly
< 1 1,650.00
= ]
Z | 1 o/ 1
5 sauriauan ummasﬂunsau £1,600.00
E llﬂ‘l.l"] ‘ + 1,575.85
YT L * ! - 1,550.00
Awddeilsdlwinminunde ' h | ﬁ' ‘ 150000
w TN YNTILAUNNAT Y Juun f '
o t $1,450.00
o o i g
> g 1580-1585 amsonmdau uay Fi ++ I |
< Duduaniiiiazdonfonnis Ao n1s I ! ’ 140000
2 reakout #avannmaantAdU l ‘ 11.350.00
- ioudiniunruniedilunsou ' |
o o 71,300.00
- anuwmasy 1555-1585 am I‘* T ;
L ; ?
2 wnlisu break fisvneiania 125000
=z . 5 | R |
= Downside sinA71 1555 3/ awdud
E gy : 21,200.00
< dnin ]
) o N . . 15 Mar Apr 08 Jun Jul Aug  Oct Nov 16 Feb  Apr May 10Jul Aug 09 OctNov 09 "17Feb 10 Apr  Jun JulAug 08 OctNov |
sumzm Lsg’—]uLUmU—Jﬂ u,mazu,ﬂ—]q © 2017 Bisnews AFE (Thaiand) Limited www bisnews com
wAud N 1574-1577 3m Technical Review:
e S50U17: Tndshumndn 1000-1003 aa Wunuillaanius Long ievindnls axwishilmaidlauinuauy
WIS | 1573+ 1570%* « Momentum trading : ASIMAR , SYNTEC
UG ‘ 1578* 1580** e Swing trading : GPSC, EA
11
L1
nnindimsied U5 iaAARRanuu wadwaunl aey, CMT AL niAsnme

Pawarisa.L@fnsyrus.com Pongpat.K@fnsyrus.com Apiwat. T@fnsyrus.com
02-625-2407 02-625-2409 02-625-2408



FINANSIA SYRUS

A" Chart Insight

v

- SET50 Index Futures

(SET50 September 17) daily

[1.02000 Wavurn usianduiussany lasaweng

1000-1002 an

<1,010.00

J ’ 998 80\

oIy 000 25 a.a. 60 dnawnusineoné Long  an

5

WWuSuiiin 20,526 deyeun (Fawald 1 f.0.-25
d.A. ivom Long anbazan 36,487 &eyan)

Aeilgaunisuau uudundngaun 1000-

: 980.00
970,00

' ’ 960.00]

\ © os0.00 1003 aaunudavindlsaaue Long

‘ll | sa000 Juitaundnitos usitinziusewny High woq

W r | g3000 FuflgelivnasduneaaoutAuuulrdin1002-1003 qa

i z
| ‘ ) | naumns S50U17 (Swing Trade)
‘ ©900.00

Tuviuii

" a000 « wasniio Long dunu 991-995 3a 11z ldavin

"16 Nov Dec "17 Feb Mar Apr May Jun Jul Aug Sep Oct Noﬂ N o o el o &
0 B Tt A sluudtheuansTinuan nasdulfsuunzuun

(ST LT
997**

Contracts
Institution
Foreign

Local

996*

Long
7042
29150

27877

1000**

Short
8101
8624

47344

[(§7 511917}

Net
-1059
20526

-19467

1002*

YTD
56240
17925

-74165

6 999 3m
dunosniio Long dunu 998-998.50 am fHiaso

vind lsdiuuagau 1000 3 war 1002 am N5l

vam 995 am Stop loss sanliAau

August 28, 2017

2 | Page



QAvA' Chart Insight __ FINANSIA SYRUS

H B -
H B
g8 SET50 Index Options
. SET50 Long
) 77 o I Cost Profit/L
p/|_ $50U17C1000 Az ¢ Wait and See e ssou17c1o00 COst Profi /Loss
120 900 -100 6.8 -6.8
100 925 -75 6.8 -6.8
/ Aauns : Wait and See 950
80 -50 6.8 -6.8
/ VIAVNUFNAR - 975 s o5 s
60 . . : .
A lsavaavangu s : -
=P/l voor 1000 .
) o 0 6.8 6.8
40 wWhnaneasvindnls ;-
/ . . 1025 25 6.8 182
20 ANAUNU (LHDKRUADNY) -
/ 1050 50 6.8 432
D T T T T T 1
900 925 950 975 1000 1025 1050 1075 1100 1075 75 6.8 68.2
20
1100 100 6.8 932
Intrinsi All-in- | i Effecti
Price Chang Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50U17C950 48.60 0.20 3.00 729 53.17 -4.57 998.60 0.00 0.00% 18.90
c
.§ S50U17C975 24.90 0.80 61.00 4867 28.17 -3.27 999.90 0.00 0.00% 35.67
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S50U17P1050 51.80 3.80 31 388 46.83 4.97 998.20 0.00 16.15% -15.74
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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
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BTS : BTS24C1712A
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Line: @dw24
Name BTS24C1712A Expire Date(Maturity Date) 21-Dec-2017
Underlying BTS Last Trading Date 15-Dec-2017
Type Call Listing Date 24-Apr-2017
Strike 10.766 Conversion Ratio 1.13542
TimeDecay Per Day -1.62% Effective Gearing 10.79
Delta 13.05% Implied Volatility 35.00%
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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
S50Q17 1003.0 0.6 2 -2 20 2 2 1003.21 1003.17 1003.51 0.01 0.02 -0.17 -0.21
S50U17 998.8 1.3 59025 -3391 371121 -2556 32 1004.08 1003.43 1008.92 0.00 0.02 -4.37 -5.28
S50V17 1000.2 0.6 0 0 16 0 61 1004.29 1003.04 1013.51 0.01 0.02 -2.97 -4.09
S50217 999.6 0.8 4690 -3842 53898 1415 122 1003.14 1000.62 1021.58 0.02 0.02 -3.57 -3.54
S50H18 995.7 0.6 176 -91 3866 -50 214 1002.29 997.88  1034.64 0.02 0.02 -7.47 -6.59
S50M18 990.2 0.6 176 14 1970 -8 304 990.97 984.71  1036.92 0.03 0.02 -12.97 -0.77
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 20380 -10 613 551 1809 510 2 20423 20423 20430 -43.42 0.02
GFV17 20430 0 1337 1294 2522 866 63 20475 20448 20668 -44.62 0.02
GFz17 20450 -10 1294 1227 1259 617 122 20524 20473 20900 -74.13 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
uSDQ17 33.31 -0.04 2 33.23 0.09
USbDu17 33.3 -0.03 31 33.30 0.08
usbv17 33.3 -0.03 61 33.38 0.08
usDz17 33.32 -0.02 122 33.54 0.1
August 28, 2017 14 | Page



%VA‘V Chart |ns|ght P FINANSIA SYRUS

DISCLAIMER: ={#i{ % --==Hi—=<1=b= n—fet U= b il b (= %)= Qr=sgiie] - L= 2 % dpadlo=L 14 -Q i —<iQ =gl bod —= ko= bl <ol =—{ 156 ba | 5.1 —=fi=thod=a%0 %/
re{ kb === pho] =00 PE-T0-0 PO =g i'<{ o O p=gttbo] = [de{ M- 2 f={ 2] %A Hu=t = - <py - < 3780 —= [hLnodbe o reqos] b2 b= it Tf-Soi—] —=f{Hethof =-=! | T
i oo~ L1 ST o~ T~ - e -t o~ = ok =1 V05T 3]0 T 201 = =g 70 e 50 i = 4 L1 e}
] g i = S - | 4 8= V] o 10 g ) i iy =0 L

=i r|#o-<@ | fiyh-Q =g <lof = —dnde{ v =2 - ==LV 0 ey <of =L L=l %A b L= ket g = dq - < Tt A7 | <%= vy L=0 1[4 5= 2 % bsof TH=-—=fA%) o-
cotlobin 10y sosh] 2 PH=H3-= M| Moo Pls skl = | Vil e (10 =) W 1] ol T =0 ] Ly

=<1k -t W= M) e -V ) I L%s % (=] %—)Market Maker) 3<dV b 4ps b5 | <% fiy1- e )Derivative Warrants)-=—<1= b4 ™1 #h—={ 24 Ao 2=l HwhdTbTIobé={ -
0 <ok ft st o 1 o= ofsh o i k-0t | 4 o b rstom o4 [ Lbseae

August 28, 2017 15 | Page



