5 +INANSIA
o AV . CHART INSIGHT s
6 ALWAYS A STEP AHEAD
1 V ‘A Morning session Abril 23 2019
: L
é Chart Insight by FSS P !
|_
(%] SET 60 mins
: SET INDEX
Y
= y 1,690.00
5 WU gaunsinu 1678 an
T & : - 1,680.00
[~ 1 1
= iwuenuusn c7sof
soutghTuildsrosludidunon ! 166000
v : e e
= Anussasnasiu PTT usdmiaingedia . K . 1650.00
x . :
> o JT £1,640.00
< w1678 a0 daaliniu 1684 3a 1 o .
- | IS An . y © 1,630.00
= = o oM. I ]
= i1flasansoundndalivinans ' ©1,620.00
T ; :
= Bearish Divergence Fssiamdlonmanin | 100.0000
= e —
O A du wasasiudunnnduilio Low !
) © 50.0000
4 ,
£ wan 1670 3am usinauil binaaidu
. 0
v Aaduszorynn (200 Su) a4 Se@U de 15 18 10 20 21 22 25 256 27 28 29 ws 02 03 04 05 08 0 11 12 17 18 19 22 |

© 2019 Bisnews AFE (Thailand) Limited ‘www bisnews com

1655-1660 3@ azflunstaiiadusio Technical Review:
e S50M19 : whiiushdunau usdsdinguuwisdnu 1110-1115 an
HUISU ‘ 1670 1667 e Momentum Trading : SVI, PTT
BUIGU | 1678 1684 e Swing Trading : PLANB , GLOBAL
11
]
aindAser  Uhsen ladfananuui oA el niAZnug, CMT, CFTe algsil Asuasduna (§ahuiindiased) @finansia
Pawarisa.L@fnsyrus.com  Apiwat.T@fnsyrus.com Nuttawut.s@fnsyrus.com

02-646-9875 02-646-9876 02-646-9877 3 Finansia syrus securities


https://www.facebook.com/fnsyrus/

A
WV v
4.

Chart Insight _,

s SET50 Index Futures
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Contracts Long Short Net YTD
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Foreign 31838 29289 2549 65084
Local 72093 75377 -3284 -41448
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Interest Value Value Even Premium Volatility Gearing
S50M19C1025 85.10 1.10 8 282 88.03 -2.93 1110.10 0.00 0.00% 1.00 1243
c
.g S50M19C1050 59.50 -1.90 56 520 63.03 -3.53 1109.50 0.00 0.00% 1.00 17.23
o°' S50M19C1075 37.20 -2.80 79 1558 38.03 -0.83 1112.20 0.00 0.00% 1.00 28.07
3 S50M19C1100 19.10 -1.90 425 5,300 13.03 6.07 1119.10 0.01 537% 0.72 42.20
S50M19C1125 8.20 -1.30 1412 5,125 0.00 8.20 1133.20 0.02 6.68% 0.38 51.47
S50M19P1025 1.30 -0.20 328 3045 0.00 1.30 1023.70 -0.08 12.34% -0.05 -44.48
.5 S50M19P1050 2.90 -0.20 292 3964 0.00 2.90 1047.10 -0.06 11.59% -0.11 -41.37
8‘ S50M19P1075 6.20 -0.30 815 5,879 0.00 6.20 1068.80 -0.04 10.85% -0.21 -37.54
E S50M19P1100 12.60 -0.90 1244 4,146 0.00 12.60 1087.40 -0.02 10.17% -0.37 -32.76
S50M19P1125 27.00 0.70 322 1,743 11.97 15.03 1098.00 -0.01 11.36% -0.57 -23.31
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PTT GLOBAL CHEMICAL PUBLIC COMPANY
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Momentum Trading
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Swing Trading

PLAN B MEDIA PUBLIC COMPANY LIMITED
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ADVANC : ADVA24C1908A

ADVANCED INFO SERVICE PUBLIC COMPANY daily uujl{u it ﬁ"]u
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- i market open winifu lisiuane market call Line: @dw24
Name ADVA24C1908A Implied Volatility 37.00% Underlying Bid* DW Bid Price(THE) *
23-Apr-2019 24-Apr-2019 25-Apr-2019 26-Apr-2019 29-Apr-2019
Underlying ADVANC Delta 80.25% 191.50 095 095 0.95 0.95 0.94
Type Call Listing Date 14-Mar-2019 (R 0.94 0.94 0.94 094 093
190.50 0.93 0.93 0.93 0.93 0.92
Strike 162.730 Last Trading Date = 30-Aug-2019 e - - - - -
Conversion Ratio  37.00000 Expire 04-Sep-2019 189.50 091 0.91 0-90 0-90 0-90
Date(Maturity 189.00 0.90 0.90 0.89 0.89 0.89
Date)
188.50 0.89 0.88 0.88 0.88 0.88
Moneyness 16.45% ITM outstanding (22- 400 Jesay Lz iy e/ e e
Apr-2019) 187.50 0.86 0.86 0.86 0.86 0.86
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poaas uudlavinAnlsit 1272-1274 aoaans T WG
1270 1267 1280 1283
'S’uﬁl 22 .y, 2019 Contracts Long Short Net YTD
noai SPDR Asn1sfionsa4mnogmn Institution 1548 684 864 -3751
iiszeu 751.68 6w Foreign 1050 418 632 65084
Local 2152 3648 -1496 -41448
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o Sen mmeoretiol Lo AP
Theoretical Lower Upper
S50J19 1112.8 0.0 12 10 248 -4 6 1113.35 1113.16 1114.31 0.02% 1.75% -0.23 -0.55
S50K19 1111.8 0.0 8 8 324 1 37 1114.58 1113.45  1120.50 0.38% 1.75% -1.23 -2.78
S50M19 1106.8 -0.7 120929 50411 297771 1697 65 1114.44 1112.46 1124.84 1.04% 1.75% -6.23 -7.64
S50U19 1103.0 -0.4 10120 4842 18805 980 157 1111.69 1106.90 1136.82 2.03% 1.75% -10.03 -8.69
S50719 1102.7 -0.3 2201 1137 5850 -257 248 1102.97 1095.41 1142.68 3.08% 1.75% -10.33 -0.27
S50H20 1099.5 -0.4 1316 925 2671 491 339 1097.63 1087.29 115190 3.24% 1.75% -13.53 1.87
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ19 19390 60 65 47 971 -42 4 19332 19330 19343 58.04 1.75%
GFM19 19480 60 17 -32 677 26 65 19388 19354 19569 91.51 1.75%
GFQ19 19540 80 2 -91 251 5 128 19447 19379 19803 93.13 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM19 1286.10 3.60 2085 2020 12200 1003 65 1279.88
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDJ19 31.86 0.00 6 31.89 -0.01
USDK19 31.80 -0.02 37 31.96 -0.07
USDM19 31.86 0.07 66 32.04 -0.01
USbu19 31.83 0.04 157 32.27 -0.04
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