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A" Chart Insight

v

(SET50 September 17)

!
| ‘."

daily
- 1,020.00

<1,010.00

955 G0u

: 99000

: 980.00

- 970.00

- 960.00

- 950.00

- 940.00

< 930.00

i 920,00

i 910,00

: 900.00

© 890.00

16 Nov Dec

"17

Feb

Mar

Apr

May Jun Jul

Noﬂ
W

© 2017 Bisnews AFE (Thaiand) Limited

wés s aE

1005**

Contracts
Institution
Foreign

Local

1001*

Long
20957
40133

103814

1014**

Short
26163
23140

115601

Net

-5206

16993

-11787

1018*

YTD
51034
34918

-85952

vw bisnews com

FINANSIA

SET50 Index Futures

L § S (860017 (Swing Trade )

August 29, 2017

2 | Page



A+ Chart Insight FINANSIA SYRUS
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i SET50 Index Options
o Ry - SETS50 Long .
Cost  Profit/L
P/L S50U17C1000 | BUW G WeaitBrid See Index  ssou17ci00p OOt Profivloss
120 900 -100 6.8 -6.8
100 925 -75 6.8 6.8
80 / 950 -50 6.8 -6.8
" / 975 25 68  -68
—pfL 1000 -
2 / 0 6.8 6.8
/ 1025 25 6.8 18.2
20
/ 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
Price Chang Vol. Open Intrinsic Time Value  Break Even Al -!n ) Impl!gd Effect.lve
Interest Value Premium Volatility Gearing
S50U17C950 58.40 6.90 194.00 729 60.57 -2.17 1008.40 0.00 0.00% 16.71
_E S50U17C975 35.60 10.60 408.00 4867 35.57 0.03 1010.60 0.00 557% 27.97
8' S50U17C1000 12.50 7.70 1959.00 14881 10.57 1.93 1012.50 0.00 4.85% 62.27
3 S50U17C1025 1.20 0.70 989.00 11413 0.00 1.20 1026.20 0.02 4.79% 135.06
S50U17C1050 0.50 0.40 22.00 1001 0.00 0.50 1050.50 0.04 7.86% 103.43
S50U17P950 0.50 -0.50 382.00 #N/A 0.00 0.50 949.50 -0.06 11.68% -72.03
.5 S50U17P975 1.00 -0.60 1253.00 #N/A 0.00 1.00 974.00 -0.04 8.80% -83.39
g' S50U17P1000 2.70 -3.20 2356.00 #N/A 0.00 2.70 997.30 -0.01 5.64% -98.12
E S50U17P1025 13.90 -13.10 417.00 #N/A 14.43 -0.53 1011.10 0.00 0.00% -70.08
S50U17P1050 40.80 -7.50 18.00 #N/A 3943 1.37 1009.20 0.00 10.01% -22.27

August 29, 2017 3| Page



A~ Chart Insight FINANSIA

. I SECTOR OUTLOOK
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Q‘AA Chart Insight _
I TopMost Active

BANGKOK EXPRESSWAY AND METRO daily KASIKORNBANK PUBLIC COMPANY LIMITED daily
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Q‘AA Chart Insight 4 _
MomentumTrading

Support 1 31 O SYNNEX (THAILAND) PUBLIC COMPANY LIMITED clally [2od
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SIAM GLOBAL HOUSE PUBLIC COMPANY LIMITED daily
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A, Chart Insight
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A Chart Insight _ FINANSIA SYRUS

TOP GAINER AND LOSER

V%

5 TOP MAINBROAD GAINER

Rank Stock

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

1 uv 8.70 6.75 8.35/8.15 Uptrend
2 PLE 1.59 6 1.54/1.50 1.62/1.66 Uptrend
3 BIG 3.26 5.84 Downtrend
4 VNT 21.90 478 21.50/21 22.60/23.30 Uptrend
5 savart 1350 [P 3270 [ sicewey

5 TOP MAINBROAD LOSER

Rank PClnce 0AChanne Sunnart Resjstance Trend (1 Week) Technical View

Downtrend
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Q‘AA Chart Insight
B¢ COMMODITY MARKET

WTI Oll Soybean Qil
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VA

| Ba6 BB d GFQL7 (Trading Short )

I Gold Futures

FINANSIA

Spot Gold

daily
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1 1 90 325 1330
Contracts Long Short Net YTD
Institution 17772 16199 1573 11807
Foreign 5131 7422 -2291 7867
Local 19437 18719 718 219739
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A~ Chart Insight FINANSIA

- USD Futures

Thai Baht Spot Rate daily
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VA

Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Co:1/tcr)2cts Change ol Change IDD;K/Setr?/ _ Theoretical \E(Ie\:d ';L;rt‘g Basis gig‘)‘ﬂm
Theoretical Lower Upper
S50Q17 1013.4 10.4 26 24 40 20 1 1010.59 1010.57 1010.74 0.01 0.02 2.83 2.81
S50U17 1011.1 12.3 140683 81658 341597 -29524 31 1011.46 1010.82 1016.18 0.00 0.02 0.53 -0.36
S50V17 1010.3 10.1 3 3 19 3 60 1011.68 1010.44 1020.82 0.01 0.02 -0.27 -1.38
S50217 1011.5 11.9 21909 17219 62720 8822 121 1010.54 1008.02 1028.96 0.02 0.02 0.93 0.96
S50H18 1007.3 11.6 1414 1238 3756 -110 213 1009.69 1005.26  1042.12 0.02 0.02 -3.27 -2.39
S50M18 1001.4 11.2 869 693 1940 -30 303 998.32 992.03  1044.46 0.03 0.02 -9.17 3.08
Gold Futures
Series Settle Change Co:lltcr);cts Change Ol Change DD;K/SeS/ _ Theoretical Pé?giouurp,t/ Risk Free Rate
Theoretical Lower Upper
GFQ17 20460 80 117 -496 1373 -436 1 20774 20773 20777 -313.74 0.02
GFV17 20510 80 222 -1115 2225 -297 62 20826 20799 21020 -315.81 0.02
GFz17 20520 70 63 -1231 607 -652 121 20876 20825 21255 -356.18 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis

uSDQ17 33.21 -0.1 1 33.20 0.01

USbDu17 33.2 -0.1 30 33.28 0

usbv17 33.2 -0.1 60 33.36 0

usDz17 33.2 -0.12 121 33.52 0
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FINANSIA SYRUS

év" Chart Insight_,
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