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CHART INSIGHT BY FINANSIA SYRUS
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- SET50 Index Futures

(SET50 March 18)

daily
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Contracts Long Short Net YTD
Institution 33542 36801 -3259 93353
Foreign 42321 44397 -2076 -173243
Local 109335 104000 5335 79890
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g8 SETS0 Index Options
. A o " SET50 Long '
P/L $50217C1075 fuuzin - Wait and See b S50217C1075 Cost Profit/Loss
100 975 -100 21.1 -21.1
80 1000 -75 21.1 -21.1
/ Aauns : Wait and See
60 1025 -50 21.1 -21.1
VIONUINEAR © -
10 . 1050 -25 21.1 -21.1
A lsavaananneg : -
—Ph . o 1075 0 211 =211
20 wWhnsnoasvindnls : -
/ . P 1100 25 21.1 3.9
0 b — — ANAUNU (LHDKRUADNY) -
975 1000 1025 1050 107}/1100 1125 1150 1175 1125 50 21.1 28.9
20
1150 75 21.1 53.9
0 1175 100 211 789
Intrinsi All-in- | i Effecti
Price Change Vol. Open ntrinsic Time Value Break Even . l,n mpl.L e.d ec?we
Interest Value Premium Volatility Gearing
S50Z17C1025 113.50 2.40 20.00 3347 111.92 1.58 1138.50 0.00 71.17% 9.51
§ $50717C1050 88.70 8.10 89.00 3052 86.92 178 1138.70 0.00 59.21% 11.98
i
& $50717C1075 62.00 0.80 77.00 4140 61.92 0.08 1137.00 0.00 26.49% 18.16
= $50217C1100 34.00 -1.80 108.00 5643 36.92 -2.92 1134.00 0.00 0.00% 30.80
o
S50Z17C1125 11.50 -1.00 739.00 9824 11.92 -0.42 1136.50 0.00 0.00% 95.40
S50Z17P1025 0.10 0.00 60.00 4380 0.00 0.10 1024.90 -0.10 46.30% -72.69
§ S50Z17P1050 0.10 0.00 29.00 4797 0.00 0.10 1049.90 -0.08 36.62% -90.17
g- $50Z17P1075 0.20 0.10 37.00 6151 0.00 0.20 1074.80 -0.05 29.62% -101.91
5 $50Z17P1100 0.10 0.00 196.00 5449 0.00 0.10 1099.90 -0.03 17.02% -180.68
S50717P1125 1.80 0.30 465.00 4826 0.00 1.80 1123.20 -0.01 14.56% -132.94
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I SECTOR OUTLOOK

Banking
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I Top Most Active
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Momentum Trading

CENTRAL PLAZA HOTEL PLC. daily
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Swing Trading
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x|
DW Y
[FINANSIA SYRUS
BCPG : BCPG24C1806A
BCPG PUBLIC COMPANY LIMITED daily oy )
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l Il 23 22.50 24.10 24.70
-* il s
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Line: @dw24
Name BCPG24C1806A Expire Date(Maturity Date) 05-Jul-2018
Underlying BCPG Last Trading Date 29-Jun-2018
Type Call Listing Date 30-Oct-2017
Strike 27.238 Conversion Ratio 3.47548
TimeDecay Per Day -0.47% Effective Gearing 4.87
Delta 40.71% Implied Volatility 49.00%
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

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

1 DTAC 50.25 +14.20 49/47.50 51/52 Sideway soududunsaAuly uoswrassh

2 SKN 7.30 +7.35 7/6.80 7.50/7.85 Uptrend Tumudusoududunn

3 TREIT 10.50 +6.06 10.30/10 10.70/11 Uptrend nsduin High Tnsd smwiiuunn

4 BANPU 19.60 +4.81 19.20/18.70 20/20.80 Uptrend soUMTTUNTINN

5 WICE 5.25 +3.96 5.05/4.90 5.30/5.50 Sideway Up wWasuslunsouanumaun sa1denyng

5 TOP MAINBROAD LOSER

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

1 SGP 24 -4.00 23.70/23 24.30/24.80 Sideway Down Wndeysunas Bearish divergence
2 THREL 10.90 -3.54 10.70/10.50  11.20/11.50 Sideway Sideway Tunsou 10.50-11.50 uw
3 BLA 35.75 -3.38 35/34.25 36.25/37 Downtrend fanudssasun: Low 16 7 34.25 uwn
4 JWD 11.70 -3.31 11.50/11 12/12.40 Sideway Down laimsunan 11.50 v Downside azin

nuumalsznaunisidan Top Gainer uar Top Loser

- Usinaunsdownoiads 5 fu unnndn 10 A uuwm

- lsiviusou DW uaz Warrant

- snauliisihadn 1 v

** Hoemnniulunanidulnaiduiuiiumuussninenaia tinamumsldmnusainss iabuniag **
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g® COMMODITY MARKET

WTI Oil TOCOM Rubber

(TOCOM Rubber) daily
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Level 1 Level 2 Level 1 Level 2
Support 59.60 59.00 Support 206 202
Resistance 60.50 61.00 Resistance 208 212
TomariunuIg UGN daslsivanuursuvaaidu Moving Average 20 $u
AW TU AT udsudduniuuisduiduiiusina 60 SAEWIUsUFIanasnintusuvaadu Moving Average 20 Fu

poaa1Tnas soull Tihmindaziunuailled Woita Upside Tunsdu  dadinaauunsuil ilefiazsnunawandwon 1y
sioiilo
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I Gold Futures

Spot Gold daily
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o Wait and See

- 1,240.00
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28 5.a. 2017 Contracts Long Short Net YTD

nasnu SPDR Asn1sfionsasnaem Institution 5387 5455 -68 11293
Viszeiu 837.50 o Foreign 2914 1949 965 -41839
Local 7451 8348 -897 30546
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v

- USD Futures

wilunidlunsou 32.65-32.78 Thai Baht Spot Rate daily
UIN/N2aa58189 ' " |
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o o VL | \ o “ A ‘ 134,500
WaNunaIIAldIuLuIgauA I 32.80 unn/ ) \? !
ADAANSANSG NANWNANRUUIMASUNILDIALEY Upe
32.58 v"/moaansanSy v _ ++ 3000
Arudnfiuniansediang 32.65-32.78 un/ |
AOAANSTANSY h 33500
y + _ I
duusinszazdu USDH18 (Trading Short) T S 'Y "
i !
o WosHIsorMUnAn U N 32.80 133000
Y “ F 132,660
£32.500
32.45
32,000
31500
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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
S50F18 1127.9 -5.1 9 0 71 4 32 1130.68 1129.93  1136.12 0.00 0.02 -1.40 -2.78
S50G18 1126.8 -5.1 g -9 18 1 60 1132.07 1130.68  1142.28 0.00 0.02 -2.50 -5.27
S50H18 1130.1 -4.4 143935 -2223 299863 9063 91 1128.40 1126.29  1143.88 0.02 0.02 0.80 1.70
S50M18 1129.1 -4.4 5596 1786 8034 1291 181 1117.09 1112.89  1147.89 0.04 0.02 -0.20 12.01
S50U18 1126.1 -4.8 949 145 4766 120 272 1093.03 1086.72  1139.31 0.06 0.02 -3.20 33.07
S50718 1125.0 s 249 249 204 204 363 1047.65 1039.23  1109.42 0.09 0.02 -4.30 77.35
Gold Futures
Series Settle  Change CoXtc:' ::l.cts Change ol Change g:lﬁet:;’ . Theoretical PI;?::::;:“‘t/ Risk Free Rate
Theoretical Lower Upper
GFG18 20080 -40 94 -21 1878 28 60 20177 20152 20359 -96.81 0.02
GFJ18 20110 -40 14 -125 860 6 119 20226 20176 20587 -115.61 0.02
GFM18 20190 - 1 1 1 1 181 20277 20202 20826 -86.89 0.02
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDF18 32.81 0.07 32 32.77 0.12
USDG18 32.79 0.11 60 32.85 0.10
USDH18 32.72 0.01 90 32.93 0.03
USDM18 32.80 0.11 181 33.16 0.11

December 29, 2017
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