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CHART INSIGHT BY FINANSIA SYRUS
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Morning session

Chart Insight by FSS

June 30,

2017
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Technical Review:
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e S50U17: \Uawzas 990 aanwenenuilu anmuz Short yu 994-998 aansaliiudunu:tiafinunsinan

e Momentum trading : BPP, NOK
e Swing trading : SYNTEC, LPN
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- SET50 Index Futures

(SET50 September 17)
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Foreign 47510 56822 (9312) (20538)
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H B -
H B
g8 SETS0 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
VAONUNAR | -
" / T 3 975 25 68  -68
ﬁ'\"lsmamwmmmsg =
"L o 1000 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
Price Chang Vol. Open Intrinsic Time Value Break Even All-fn- Impl.L e.d Effec?we
Interest Value Premium Volatility Gearing
S50U17C950 46.00 0.80 239.00 664.00 45.10 0.90 996.00 0.00 6.48% 20.01
=
.g S50U17C975 22.00 -0.80 197.00 3307.00 20.10 1.90 997.00 0.00 433% 37.48
8' S50U17C1000 7.00 -0.10 1406.00 7719.00 0.00 7.00 1007.00 0.01 4.64% 59.86
3 S50U17C1025 1.70 -0.30 314.00 5948.00 0.00 1.70 1026.70 0.03 5.21% 77.20
S50U17C1050 0.70 -0.10 63.00 1322.00 0.00 0.70 1050.70 0.06 6.52% 73.82
S50U17P950 1.90 0.40 738.00 4491.00 0.00 1.90 948.10 -0.05 7.48% -55.01
§ S50U17P975 3.60 0.30 719.00 5712.00 0.00 3.60 971.40 -0.02 5.48% -62.28
3‘ S50U17P1000 14.00 1.40 1106.00 6358.00 490 9.10 986.00 -0.01 572% -39.98
E S50U17P1025 33.00 1.20 158.00 1152.00 29.90 3.10 992.00 0.00 6.45% -24.60
S50U17P1050 53.00 -3.80 23.00 812.00 54.90 -1.90 997.00 0.00 0.00% -18.19
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I SECTOR OUTLOOK

Transportation : NQUUUS
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Top Most Active

FINANSIA SYRUS
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Momentum Trading

Support 26.75 BANPU POWER PUBLIC COMPANY LIMITED ) /‘ da“ygz&oo
Resistance 28.50 l “ T ':”"
{ £ 27.00]
Stop loss 26.25 + TT T hL | a0
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CK: CK24C1711A

CH. KARNCHANG PUBLIC COMPANY LIMITED

| “ ||! i “ﬂ‘\hyh
" W *pln
¥ )

|ﬂ IT

” H fa My

“‘\I .a

i
h b

Py rﬂ“ /

daily

- 32.00|

< 31.50]

- 30.50]

< 30.00|

< 29.50)

- 28.50|

- 27.50)

- 27.00|

- 26.50|

31.00)

29.00)

28.00

26.00

(T T] LUIGNU
28.75 28.25 29.50 30
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AounudoyaliuGu

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

6 01419227 1T 1015 62525 Fob O 10 621 War O7 10 16202378 Apr 10 11 2075 Wy 8 2172275 i O7 2 16 0252806 1 [_| Line: @dw24
Name CK24C1711A Expire Date(Maturity Date) 07-Dec-2017
Underlying CK Last Trading Date 30-Nov-2017
Type Call Listing Date 24-Apr-2017
Strike 36.710 Conversion Ratio 7.70891
TimeDecay Per Day -0.81% Effective Gearing 6.28
Delta 25.50% 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 ASAP 7.45 6.43 7.20/7 7.55/7.70 Uptrend Fuvin All time high Twai

2 RS 12.90 4.88 12.50/12.20 13/13.30 Uptrend flomavzasndwmaasuumsuddey 13 um

3 SGP 14.40 3.60 14.20/13.90 14.70/15.10 Uptrend Aamndunituuinsnass

4 PM 11.90 348 11.70/11.50 12.30/12.50 Uptrend a$9g Uit 11.50 v wesun M dusdomuuuliy
5 BROCK 3.50 2.94 3.42/3.30 3.56/3.70 Uptrend venudusioiilo

5 TOP MAINBROAD LOSER

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

1 Q-CON 6.05 6.20 6/5.80 6.20/6.40 Sideway AuaIWne) Sideway

2 PRECHA 2.14 6.14 2.10/2.04 2.20/2.26  Sideway Down Asiushivin e lisiin nduasuunivassio
3 ALLA 2.44 5.43 2.36/2.30 2.50/2.58 Sideway Wu Fail breakout nduasnn Sideway
4 GC 6.90 4.83 6.80/6.60 7.06/7.24 Uptrend dosluunnlinendu

5 MALEE 40 4.76 38.75/38 41/42.75 Downtrend du q dawesusnailiTomaisinau

nunanlsznaunsidon Top Gainer ua: Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsistusau DW uaz Warrant

- syenulsisingn 1 uvwm

* fasnnulunauidunaifuiuiiiunuussnineais tnamumsidanusainssiaduniey **
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V%

g® COMMODITY MARKET

WTI Oil Sugar

(LIGHT CRUDE USD/1000 BBL) daily (ICE SUGAR #11 (EOD)) daly
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i Gold Futures

uuHliiuluaritgilidamn Spot Gold ® mi"si 1.262.00
£1,260.00
‘ 1,258.00
MW 60 wiiazfuiuuiliyvoesian M‘j YJ 51256 .
vosrn Tughsildthiganu Taodunmsunieilunsou “ m ”H !m' ,1‘25400
v | 1264

1238-1258 @oaans seiulugheifeunsinTy wait | “ w W. ~ :
. x X ‘X H " y ﬂ ‘”‘ +1,252.00

and see lurau Y‘W ‘ |
l ‘ir " WI * 1,250.00
“Y ' X I , 51248 00

, ) J
duusinstordn GFQ17 (Wait and See) " : M M ” i Y ” {1,
7 WA
« Wait and See L Mhy ‘ ‘ ‘ NY
11,242.00
” Y < 1,240.00
1 ,238.00
@IMII:E‘rm(E)EA(EEO( aaaaaaa )Uﬁg 12:00 Tu06:00 We 12:00 Tho06:00 Fr 06:00 Sa 12:.00 Tu06:00 We 12:00 Tho06:00 Fr ‘Wmmmm
unsY (87 5T 1a 1T
1240 1238 1252 1258
29 f.8. 2017 Contracts Long Short Net YTD
noani SPDR AINSHaATa4TISHHL Institution 4469 5334 (865) 2572
853.68 siut Foreign 1003 2828 (1825) (16153)
Local 9676 6986 2690 13581
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- USD Futures

A1RuUIMginnIsoonae 33.80-34.10 it Baht Spot Raﬁm : | el
U/ aaNsA1SS W‘M " ‘m §35-4°°
AANSIATHAIRUADAANSIVINTzAUSDUAN ' l H m “ §35'200
Taisiw 95 3@ winazwsnsufiseusausisl us ‘ ““"H‘ H‘ ‘WMH‘ “h 35,00

wiaziuidgszuzudedn (nds RSl iARAwaUsia H ‘ ’ Y ‘l‘
fiAvg) nszduaduuuniuunliuiiazusosdoudng ‘ " W -:34.800
29 34.05-34.10 vw/moaasansgluszurdaly H w‘ ‘““H \‘ 500
dnuusis:uedi USDU17 (Trading) “w |~W | M‘Mi o
o wWosméiio Long USDU17 d1ademBuumsiuni | ' \ 534.200
34.01 uw/aoaansansg soladoumnadou “'“‘ m “ : -
34.07-34.10 uvn/@aoaansansg (AmadaA “ ‘mf “HH 33'980
34.10-34.15 vw/moaasansg) daviavulis '533-800
yisrsuudeny 33.90 un/noaansansag 133800
233.400
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© 2017 Bisnews AFE (Thaiand) Limited Wi bisnews.com
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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
S50N17 994.5 -4.40 80 69 100 20 28 995.64 995.07 999.84 0.79% 0.015 -0.60 -1.14
S50Q17 992.9 -4.70 g 3 4 3 61 996.83 995.58 1005.98 0.46% 0.015 -2.20 -3.93
S50U17 992.5 -2.50 124710 34644 266660 22466 91 996.76 99490 101041 0.83% 0.015 -2.60 -4.26
S50217 991.3 -1.90 4555 3214 7630 1503 181 995.05 991.35 1022.19 1.51% 0.015 -3.80 -3.75
S50H18 987.2 -1.30 681 521 1971 40 273 993.98 988.40 1034.92 1.65% 0.015 -7.90 -6.78
S50M18 982.1 -6.40 162 162 102 102 363 980.65 973.23  1035.08 2.96% 0.015 -13.00 1.45
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 20,200 -90 385 -26 2,064 329 61 20,175 20,150 20,360 24.69 1.50%
GFV17 20,260 -60 73 67 534 62 122 20,226 20,175 20,596 34.24 1.50%
GFz17 20,300 -70 0 0 0 0 181 20,275 20,200 20,823 25.44 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDN17 33.95 -0.04 28 34.08 -0.05
uSDQ17 33.97 -0.02 61 34.17 -0.03
UsSbDuU17 33.99 0.00 90 34.24 -0.01
usbzi7 33.97 -0.03 181 34.49 -0.03
June 30, 2017 13 | Page
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DISCLAIMER: shavnuatiuiidaminTaoussnudnnswe fuide losd sadn  (inam) usin’ dayafilsing lusrasuativiigndavinduuuiuguaasunadsdayaiiidaindaamsdainfinmuingada uasviafinnugnsas /
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dnyeavsadaulfamu amudaniorandnnindnmilsangiusiesuatind saiossnlilasulssfunanauununsasaisasmdnnindaudayaritsingusadnele vsEnsvhisuAerausaaBudonialag Madu
nmstindayaviannuuinlusiasuativd 1 bidnsdilafian gasualsinudayauarldaasiiisatnesaunaulunisdiaaulaaiu

Ustmaasuduinsludayauazainuninfilsingaglusiasuativil vaiWiilaindayauazanuuinlusisnuativl lldlssToml daaan saudas vinda tinaanudamdamaunssaasisaaubitouansaunain
Toalildsuaugailuaiodnroldnysainudindromin csamulundnniudaiinudos gamuaistnsidoyauazRatsanatnsauaauiaunmssnaulaamu

tindnning filwde ladd $adn ) anwedavaraiiudgua (uineu)Market Maker) uasioanluddeuuantansauius )Derivative Warrants) uundnnindilsingagiusiesmaiui Tnaudsng anadavinumiiasisi
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