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Technical Review:
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e Momentum Trading : SCC, TOP
e Swing Trading : BANPU, PTG

aindAser  Uhsen ladfananuui

Pawarisa.L@fnsyrus.com  Apiwat.T@fnsyrus.com
02-646-9876

02-646-9875

ATl niAsme, CMT, CFTe

algsil Asuasduna (§ahuiindiased)
Nuttawut.s@fnsyrus.com
02-646-9877

@finansia

n Finansia Syrus Securities


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

A~ Chart Insight _

V%

s SET50 Index Futures

(SET50 March 19)

daily
£1,160.00
£1,140.00

$1,120.00

£1,080.00
£1,060.00
£1,040.00

£1,020.00

© 80.0000

W © 60.0000)

: 40,0000

© 20,0000

'18an.0609 15202328 nu.0611141924 0n.0409 121824 29wu.0609 14192227 507131821 "9 0811162124 29nn.06 1114 20 25l

© 2019 Bisnews AFE (Thaiend) Limited

LSy

1090

1096

Contracts
Institution
Foreign

Local

Long
43895

41566
99173

(17T i1t
1105-1107 1112
Short Net YTD
49349 -5454 -30520
39343 2223 45117
95942 3231 -14597

o nauns S50H19 (Swing Trade)

February 25, 2019

+INANSIA

ALWAYS A STEP AHEAD

fianasudnsraon

viuusinue 1105 am

22 nN. 62 dnasnusingwné Long gns 2,223
deyaun (@ ulnayiumsidla Long awns)

58 30 uniideinuzg 1096 aalsisrninane s
Wuluaunmwndnuaasu 1100-1105 as wudiinnn
Wu aza Upside lusadiaitnuuny 1112-1117 qa

wazlulameiiaz Follow Long

wsinnlddn 1105 aa sxiemuidoeann

Bearish Divergence Tu RSI fiaziinussenevindls

o &9 Short gunu 1090-1092 an nseidalaiviu
wasasune Low 1087 aa Lifsuurdinalfidu

szsiusotlavindnleit 1086 3m uamvza 1096 anld

daoamnludn

e WOSHINN F0gTiAN AN dunn 1105-1107 am
winldwu uusilla Short usiniAnzasias Follow
Long enu wwszasldimabvaned 1112-1117

6



%ﬂ Chart Insight _, ‘FINANSIA
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=8 SETS50 Index Options
. SET50 Long
) 77 o I Cost Profit/L
P/L S50H19C1050 Auuin - Wait and See i Ss0H19¢1050 rofit/Loss
100 . , , ,
80 / . - ) ) )
/ nagns : -
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0 T T T T /\ T T T 1
975—4000—4025—24050—4075 1100 1125 1150 1175 - - - -
-20 ) ) ) )
Intrinsi Ti Break All-in- | i Effecti
Price Change Vol. Open ntrinsic ime rea u En mpl.u?d Delta ec?lve
Interest Value Value Even Premium Volatility Gearing
S50H19C1050 55.50 9.60 103 1119 55.88 -0.38 1105.50 0.00 0.00% 1.00 19.41
c
.§ S50H19C1075 33.00 7.00 384 1773 30.88 2.12 1108.00 0.00 6.05% 0.91 30.63
8' S50H19C1100 17.20 4.00 996 3,563 5.88 11.32 1117.20 0.01 8.37% 0.59 37.94
3 S50H19C1125 6.90 1.90 488 6,061 0.00 6.90 1131.90 0.02 8.63% 0.31 50.03
S50H19C1150 2.60 0.50 315 3,483 0.00 2.60 1152.60 0.04 9.25% 0.14 58.47
S50H19P1050 3.20 -2.10 386 4805 0.00 3.20 1046.80 -0.05 13.13% -0.12 -42.53
.5 S50H19P1075 7.00 -4.60 907 3,168 0.00 7.00 1068.00 -0.03 12.09% -0.24 -38.23
8‘ S50H19P1100 15.50 -7.00 336 2,730 0.00 15.50 1084.50 -0.02 11.83% -0.43 -30.79
é S50H19P1125 29.20 -10.20 243 1,456 19.12 10.08 1095.80 -0.01 11.66% -0.64 -24.16
S50H19P1150 50.50 -8.60 46 292 4412 6.38 1099.50 -0.01 13.90% -0.76 -16.68
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P> SECTOR OUTLOOK
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B Top Most Active
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BANPU PUBLIC COMPANY LIMITED daily
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DW

DTAC : DTAC24C1906A

!‘ laad daonanulunsdivian 48 v
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market open winifu lisauahe market call
Name DTAC24C1906A Implied Volatility  64.00% Underlying Bid* DW Bid Price(THE) *
25-Feb-2019  26-Feb-2019  27-Feb-2019  28-Feb-2019  01-Mar-2019
. [o)
Underlying DTAC Delta 51.70% 50,00 061 0561 0.60 0,60 0,60
Type Call Listing Date 10-Jan-2019 49.15 060 060 059 059 059
49.50 0.59 058 0.58 0.58 057
Strike 52.200 Last Trading Date  28-Jun-2019 o - a5 - - 050
Conversion Ratio  10.95000 Expire 03-Jul-2019 A b L 056 055 055
Date(Maturity 4875 0.55 055 054 0.54 0.54
Date)
48.50 0.54 054 053 053 053
Moneyness -6.13% OTM outstanding (24- 0 4825 0.53 uE ue2 0.52 0.2
Feb-2019) 48.00 052 051 051 051 0.50

February 25, 2019 9 | Page


mailto:dw@fnsyrus.com

%ﬂ Chart Insight _, ‘FIIW\IANSIA
TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

[LET] Stock PClose %Change Support Resistance Trend (1 Week) Technical View
1 FLOYD 2.08 13.04 2.02/1.96 2.20/2.30 Sideway Up Ausszprdulunuiliinenas
2 NOBLE 20.00 8.11 19/19.60 20.30/20.70 Sideway Up Induithdsounsilushdnase
3 FOCUS 2.08 7.22 2/1.94 2.14/2.30 Uptrend fiTomausushdusio
4 SPVI 1.46 6.57 1.41/1.36 1.48/1.54 Sideway Up windu 1.48 v lddTemausudidusio
5 LOXLEY 2.12 6.00 2.06/2 2.20/2.26 Sideway Up s1@vih Higher High smmwiduuan

5 TOP MAINBROAD LOSER

Stock %Change Support Resistance Trend (1 Week) Technical View
1 CHOW 2.86 -5.92 2.78/2.60 3/3.10 Sideway Down eRlERI e bhlalopiitigh
2 CMC 1.62 -5.26 1.58/1.53 1.66/1.70 Sideway Down sy Tuseumannea
3 GL 7.60 -5.00 7.40/7.20 7.90/8.10 Sideway szuzdudiTonaiss
4 ASAP 3.46 -4.95 3.40/3.32 3.50/3.64 Sideway sAuAtssilunsau Sideway
5 MFC 18.10 -4.23 17.80/17.20  18.40/18.70 Sideway seuzduidaaning

nangmnlsznaunisidon Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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Crude Oil (WTI) BADI

(LIGHT CRUDE USD/1000 BBL (EOD)) daily Shipping Index (EOD) daily
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’ Gold Futures
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Spot Gold

4 hours

-1,350.00

- 1,340.00

+*i!++YTT+
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=
|
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(VLT (07T g 1T}
1325 1320 1335 1338
Contracts Long Short Net YTD
Institution 8616 9752 -1136 -2939
Foreign 2112 5137 -3025 45117
Local 12461 8300 4161 -14597
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B USD Futures

soudsiaiiiosann Bullish Divergence rhel Bant Spot Rte -
mx m
AMWYNImATlAYIRRUUSauAsaLiasan W Y ‘ u . | 33000
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msgouasouililomaifluseuvasnissoussoulnai l m l “‘ |
snasa ” ‘”' H' ” © 32000
iflosanimdasdo RSl vinyegalnd e Tasas "H H Hmwm :
fuduseudournfioriuumsoumisiinin 31.35 | ” ’ m‘ 31 500
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-100.0000
o WosmINuUe Wait and See M%
© 50,0000
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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
S50G19 1106.4 12.5 28 17 207 -15 2 1105.98 1105.92  1106.30  0.02% 1.75% 0.52 0.42
S50H19 1101.8 11.6 164994 48454 232524 11061 31 1107.17 1106.23  1112.10 0.38% 1.75% -4.08 -5.37
S50J19 1096.0 10.0 20 14 114 9 63 1107.24 1105.33  1117.26 1.04% 1.75% -9.88 -11.24
S50M19 1096.5 11.4 16455 6543 26462 -598 122 1104.85 1101.15 1124.25 2.03% 1.75% -9.38 -8.35
S50U19 1092.4 11.3 2039 1222 6577 -183 214 1097.26 1090.77 1131.30 3.08% 1.75% -13.48 -4.86
S50719 1092.2 11.7 1098 690 3280 163 305 1092.11 1082.87  1140.63 3.24% 1.75% -13.68 0.09
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFG19 19700 -70 86 40 964 -54 2 19776 19775 19782 -76.44 1.75%
GFJ19 19770 -50 33 -22 1144 -9 61 19832 19799 20006 -62.38 1.75%
GFM19 19860 -30 16 9 234 14 122 19890 19824 20237 -30.22 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH19 1325.80 -9.20 5764 505 7668 -1013 31 1331.24
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDG19 31.28 0.05 2 31.30 -0.02
USDH19 31.30 0.13 31 31.37 0.00
USDJ19 31.29 0.17 63 31.45 -0.01
USDM19 31.22 0.12 123 31.60 -0.08
14 | Page
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