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u SET50 Index Futures
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g8 SETS0 Index Options
. SET50 Long
) U Cost Profit/L
P/L $50217C1075 Auuein ¢ Wait and See Index s50z17c1075 <ost Profi /Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
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Intrinsi All-in- Impli Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 58.40 #N/A 0.00 3397 66.06 -7.66 1083.40 -0.01 0.00% 16.54
c
-§ S50Z17C1050 42.50 7.60 16.00 3252 41.06 1.44 1092.50 0.00 10.09% 23.18
8‘ S50Z17C1075 23.20 4.50 132.00 5519 16.06 7.14 1098.20 0.01 10.74% 32.22
3 S$50Z17C1100 9.00 1.20 340.00 7927 0.00 9.00 1109.00 0.02 10.04% 48.20
S50Z17C1125 4.00 0.10 79.00 10009 0.00 4.00 1129.00 0.03 11.75% 52.88
S50Z17P1025 1.10 -0.40 46.00 4418 0.00 1.10 1023.90 -0.06 13.58% -57.32
§ S$50Z17P1050 2.00 -0.60 53.00 5249 0.00 2.00 1048.00 -0.04 10.93% -62.62
3‘ S50Z17P1075 5.70 -1.40 300.00 5891 0.00 5.70 1069.30 -0.02 9.44% -56.08
E S50Z17P1100 16.10 -4.80 138.00 4640 8.94 7.16 1083.90 -0.01 8.56% -42.14
S50Z17P1125 35.20 -6.80 23.00 2599 33.94 1.26 1089.80 0.00 8.15% -27.76
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I SECTOR OUTLOOK
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I Top Most Active

AIRPORTS OF THAILAND PUBLIC COMPANY daily INDORAMA VENTURES PUBLIC COMPANY LIMITED daily
w i 52.00)
I 'ao 00|
#T
-'“I J i st ‘"".hli'ﬁm't |L -ff 58.00) J_*. + 50 |
i
Li / 56.00| - 48 00|
J'm"' g 54.00
it 'h ) *jlfll { 52,00 _l_+ **T --___7_)7__.-' 46 00|
It ' 50.00| +*. + T- -
iy f, v ] I 44.00|
it 48.00|
(L
*hrl'ﬁ./ o 46.00) ﬁ++iﬁ"T+f+FT - 42.00|
Hlitipsr 4400 Jr
.‘J — .+ *-* 40.00|
garizeet - 42.00| :
ity et *
— nm-hjmhﬂd_!,-—ﬂ"“' - 40.00| +++'F't **
= —— 38.00|
Ti*."‘""'“_ - 38.00| L

- 36.00| 36.00|

17 08 14 20 24 Apr10 18 24 May 09 16 22 Jun 0B 14 20 26 Jul07 14 20 Aug 08 15 21 25 Sep 08 14 20 260ct06 12 19 Nov 08 14 20 24 | A7 21 23 25 29 Sep 05 07 11 13 15 19 21 25 27 Ocl 04 06 10 12 17 19 24 27 MNov 03 07 09 13 15 17 21 23 27 29 |

Support 60 59 Resistance 62 63 Support 49 48 Resistance 51 52.25

AOT (DAY): nzansou Sideway dumn e snanduanusushdusiosa IVL (DAY): manndudusniedoulmmiiodusuads 20 fu laveg Tuseu
wunlitundn msflushsUuuy V-shape
*‘** -l - 2400 *_L*_I_*I .+- , 105.00|
* T .Jr E23,0:: ++m I++-1-+'"-|- i 100:00
DA PRUU=1h (p— e,

by i | ot e o
l l i . * " 21.00
. { - 85.00
T-- : 20.00| e :
L : - s0.00
' + * : 19.00| arsii(14, 70, so)
~ 100.0000

. - 18.00| /\/
{ J/\_ﬁ 30.0000
£17.00 \/\_,
-+d_d--'-l—+ 16.00

7 212225262726 Oct 040506091011121617 181920242527 30 MNov 030807 0809 10 13 14 15 16 17 20 21 22 23 24 27 28 29 30

"7 1 13 15 19 21 25 27 Oct 04 06 10 12 17 19 24 27 Nov 03 O7 09 13 15 17 21 23 27 29

Support 21.80 2130  Resistance  22.70 24.10 Support 91.50 90 Resistance  94.25 96

BCPG (DAY): iinsUuuu Double Bottoms #ighuusines 21.30 unm s1an TOP (DAY): shenAadeysyrau Bullish divergence #iu RSI Tusouduaa
flonmausushdusioluouims Idiiunsiiniinduionaaauuuisiu 96 um

November 29, 2017 5| Page



QA" Chart Insight _, 4 ]
Momentum Trading
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d Swing Trading

BANGKOK RANCH PUBLIC COMPANY LIMITED
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DELTA ELECTRONICS (THAILAND) daily
-100.00
IS uUEIU
B0 85.00 84.00 87.00 88.00
- 900 s1e W DELTA  galsinuuuasiu 87.00 un
000 Wiouisvin SBL luudahesiunu 86.50-87.00 uw
H \ JN sodonautdousndUINLUIsy 85 U
} - 9200
+ | |
|““ “ N © 50,00 Uasnaiui lidsnwownuwasn
“ ‘ ‘ ” "4 87 00 - Stock . Avai!able f;‘)r
‘ ‘ NJ ld“ . - o0, orrowing (Share)
Ll ]
| u ' 86..§0‘ DELTA 38,400
" “ | h‘hk ‘ ‘ “ (Toya o a1 9.00 u. wasiunauniin)
'[ J - 8400
h\' ‘ asailsAnzauusinu 87 vnn sinwnanu
: 8200
“h ‘ AoUNNTOAANIAN NTIGAGD
- 80.00 NhossivduuazTWdundnnsne
167 Feb  Mar  Apr May Jun Jul Aug  Sep Ot Nov  Dec '8 Tnsdwyi : 02-658-9699
@ 2017 Bsnews AFE (Thatand) Linted Wi Disnews com Emall sbl@fnsyrus.com

November 29, 2017 8 | Page



A" Chart Insight FINANSIA SYRUS

[FINANSIA S

WHA : WHA24C1805A
WHA CORPORATION PUBLIC COMPANY LIMITED +l ldaily: uu-;,%’u llu—)ﬁ’—]u
i !]l b
e W J : 3.92 3.84 4.08 4.20
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Name WHA24C1805A Expire Date(Maturity Date) 06-Jun-2018
Underlying WHA Last Trading Date 31-May-2018
Type Call Listing Date 27-Sep-2017
Strike 4.050 Conversion Ratio 0.78037
TimeDecay Per Day -0.31% Effective Gearing 4.59
Delta 54.60% Implied Volatility 44.00%

November 29, 2017 9 | Page


mailto:dw@fnsyrus.com

év; Chart Insight _,

5 TOP MAINBROAD GAINER

TOP GAINER AND LOSER

FINANSIA SYRUS

m PClose %Change Support Resistance Trend (1 Week) Technical View
1 ASIAN 11.80 -8.26 11.40/11 12.30/13  Sideway Down Huslunsou Downtrend channel
2 NNCL 1.91 -7.30 1.85/1.80 1.95/2 Uptrend Tumusinnmsduginudaunss
3 GOLD 9.40 -5.62 9.20/8.85 9.70/10 Sideway Up Fasfiashdunaasy 9.70 um
4 THREL 11.60 -5.45 11.30/11 11.80/12 Uptrend og Tusouwasnsusumdusioilos
5 AOT 61.50 -5.13 60/59 62/63 Uptrend wzansau Sideway Ususdusio

5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View
1 SCN 5.50 -8.33 5/4.90 5.70/60 Sideway fresdiu 5 vmld snwnawidenn
2 KSL 4.82 -5.49 4.72/4.60 5/5.15 Sideway Up Tosugatuilussuuuy Rounding Bottom
3 TLUXE 8.90 -2.73 8.70/8.50 9.10/9.30  Sideway Down fanuidusawin Low Tud
4 MAJOR 30.50 -2.40 30/29.50 31/32 Sideway s uladigsanunsadu 30 um AsAWLIN
5 CBG 86.50 -2.26 85/82 88.50/90 Downtrend wusuaEny 85 uw Limanan

nunanlsznaunsidon Top Gainer ua: Top Loser
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- lsittusn DW uaz Warrant
- syeulsisinin 1 uwm

** Hosnniulunaniaulnaiduiuidumuusininnais dnamuasldmussainsiaduiey **

November 29, 2017

10 | Page



A Chart Insight _, FINANSIA SYRUS

V%

g® COMMODITY MARKET

WTI Oil Baltic Dry Index

(LIGHT CRUDE USD/1000 BBL) 60 mins Shipping Index daily
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I Gold Futures

, = o o o . Spot Gold 60 mins
atuurdndulananiiidu Uptrend Line ]
£1,298.00
‘ h \ $1,296.00
= o ) o ‘\, H ‘" ! Y,
NN 60 Ui s1AMeeF b Idnauanal 1,293 51
Py @ P P - 1,292.00
Tut@qmﬂmu,mwazmnamsmmaaumimmﬂmqsmaq :
= = = o o | < 1,290.00
invamilalugiudnil ﬂWWMWQLMﬂuﬂUQOQTuQﬂ ;
o o A . a £1,288.00
sindulananiiidu Uptrend  Line  usiau 1292 ,:
< | o e o o & < 1,286.00
A2aaA3 maqvluﬁamLtuaiuuaqa:m‘[amam‘iﬂsummu |
, $1,284.00
)] ]
$1,282.00
Anustinssardin GFZ17 (Wait and See) 1,280.00
11.278.00
« Wait and See 127600
$1,274.00
$1,272.00
Nov 15 16 17 1820 21 22 23 24 25 28 29 \
© 2017 B (Thaiand) Limtted s bisnws com
(AT LAY (11787 ;g }T}
1289 1282 1298 1305
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- USD Futures

ADAANSASgINTIU
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11 32.50 vwm/moaansansg uar 32.45 vn/aeaans |
34500

GIGET)
o o o o 1 34000
Anustinssardiun USDZ17 (saAarviuaanine)
wWosmINuuzin Wait & See 33500
33,000

r =

33.45-33.50 |
- 32.000
131,500
"7 Mar Apr May Jun Jul Aug Sep QOct Nov Dec 18 Feb|
© 2017 Bisnews AFE (Thaiand) Limited wiw bisnews com
unsY UUSNU
32.50** 32.45 32.70* 32.75**

November 29, 2017 13 | Page



g . Chart Insight FINANSIA SYRUS

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
S50X17 1091.0 54 0 -1 63 0 0 1091.06 1091.06 1091.06 0.00 0.02 -0.06 -0.06
S50217 1092.7 5.7 71442 -6044 337437 8566 29 1092.35 1091.70 1097.12 0.00 0.02 1.64 0.35
S50F18 1088.7 5.7 3 3 11 -3 62 1090.47 1089.08  1100.66 0.02 0.02 -2.36 -1.77
S50H18 1090.8 5.1 6673 153 28031 184 121 1083.18 1080.46  1103.07 0.04 0.02 -0.26 7.62
S50M18 1088.1 4.7 653 -902 4485 -104 211 1063.88 1059.15 1098.57 0.06 0.02 -2.96 24.22
S50U18 1086.2 4.9 254 58 4450 119 302 1025.43 1018.66 1075.08 0.09 0.02 -4.86 60.77
Gold Futures
Series Settle  Change CoXtc:' .:cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFz17 20050 -10 190 -58 3078 51 29 20051 20039 20138 -0.67 0.02
GFG18 20090 -20 110 31 1125 235 90 20101 20064 20372 -10.88 0.02
GFJ18 20150 -10 2 -22 289 3 149 20149 20088 20599 0.57 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis

USDX17 32.53 -0.11 0 32.57 -0.04

uSDz17 32.53 -0.11 29 32.65 -0.04

USDF18 32.57 -0.07 62 32.73 0

USDH18 32.54 -0.11 120 32.88 -0.03
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