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SET INDEX 

ŵőşśũŒ 1550 1540 

ŵőşōŽŪő 1555 1565 
 

 

 

 

 

 

ţŝŰŌ 1555 ŀŰŌ  

ŖũĹōũşŚũĿŸřżŴŢśŻŀ 

 

 

 

şũőŀũőŏśƀŏŭƓŔżŪőřŪŌũłőŭţŝŰŌ 1555 

ŀŰŌŝĿ ŘŪŖţŝũĹŚũĿļĿŴœŻőĹŪśŖũĹōũşŴŖůƓť

ŢśŽŪĿňŪőśťŗůƔőōũşŷţřż 

ōśŪŒŏŭƓŌũłőŭŚũĿŸřżœŬŌōƁƓŪĹşżŪ 1550 

ŀŰŌ ŷőŘŪŖţŝũĹŀŨŚũĿŸřżŴŢŭƓŚĿōżťĹŪśŸţŝŝĿ

ŝŮĹŏŭƓśŨŌũŒ 1530 ŀŰŌ ŃŮƓĿřŭŝŰŽőĹŪśŴĹŬŌ 

Technical Rebound ŷőśťŒŢũƔőőŭƔ 

 

 

 

 

Technical Review  

 S50Z19 : řŭŶťĹŪŢŗůƔőōũşśŨŚŨŢũƔő ŀŪĹŵŏżĿŴŏŭŚő Hammer 

 Momentum Trading : KCE, BH 

 Swing Trading : AEONTS, MINT 

 DW : GLOBAL (Call) 

 

 

 

 

 
  

https://www.facebook.com/fnsyrus/
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SET50 Index Futures 

Contracts Long Short Net YTD 

Institution 43272 40962 2310 -8355 

Foreign 61657 64947 -3290 -11247 

Local 83176 82196 980 19602 

 
 
 

ĹŝŚŰŏŐƀ S50Z19 

 

 

 

 

 

 

 

 

 

ŚůőŴţőůť 1046 ŀŰŌ  

śŨŚŨŢũƔőřŭŶťĹŪŢŗůƔőōũşĹŝũŒ 

 

 

 

9 Ő.ļ. 62 őũĹŝĿŏŰőōżŪĿłŪōŬ Short ŢŰŏŐŬ 3,290 

ŢũŅŅŪ 

 ļżŪ Basis ťŚűżŏŭƓśŨŌũŒ -0.12 ŀŰŌ 

 ŢũŅŅŪŴŌůťőŐũőşŪļř řŭŶťĹŪŢŗůƔőōũşĹŝũŒśŨŚŨ

ŢũƔőŀŪĹŵŏżĿŴŏŭŚőHammer ŖśŽťřĹũŒĹŪśŏŭƓŢŪřŪśŎŚůő

ŴţőůťŵőşśũŒ 1046 ŀŰŌ  

 ŷőŘŪŖţŝũĹŀŨŚůőŚũőŴĺŽŪŢűżśťŒĹŪśŗůƔőōũşĹŻ

ōżťŴřůƓťŢŪřŪśŎĹŝũŒŸœŚůőŴţőůť 1057 ŀŰŌ 

 

 

  Ŗťśƀō Long ŒśŬŴşŋ 1046 ŀŰŌ ŎůťśťŏƁŪĹƁŪŸś 
1058/1067 ŀŰŌ ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 1040 ŀŰŌ 

 

ŵőşśũŒ ŵőşōŽŪő 

1040 1033 1050 1057 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ :  Wait and See 

ĺŪŌŏŰőŢűĿŢŰŌ : - 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : ŸřżŀƁŪĹũŌ 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : - 

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : - 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪ : Wait and See 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

SET50 
Index 

Long 
S50Z19C1050 

Cost Profit/Loss 

1000 -75 11 -11 

1025 -50 11 -11 

1050 -25 11 -11 

1075 0 11 -11 

1100 25 11 14 

1125 50 11 39 

1150 75 11 64 

1175 100 11 89 

1200 125 11 114 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

  Price Change Vol. 
Open 

Interest 
Intrinsic 

Value 
Time 
Value 

Break 
Even 

All-in-
Premium 

Implied 
Volatility 

Delta 
Effective 
Gearing 

C
al

l 
O

p
ti

o
n

 S50Z19C1050 8.70 -1.00 806 2646 0.00 8.70 1058.70 0.01 11.01% 0.46 55.80 

S50Z19C1075 2.40 -0.70 940 5493 0.00 2.40 1077.40 0.03 12.23% 0.17 72.27 

S50Z19C1100 0.60 -0.30 405 7,743 0.00 0.60 1100.60 0.05 13.50% 0.05 83.63 

S50Z19C1125 0.40 0.00 106 8,184 0.00 0.40 1125.40 0.07 17.08% 0.03 71.85 

S50Z19C1150 0.30 0.00 20 5,182 0.00 0.30 1150.30 0.10 20.46% 0.02 63.37 
             

P
u

t 
O

p
ti

o
n

 S50Z19P1050 11.60 -0.40 1470 7004 2.98 8.62 1038.40 -0.01 11.38% -0.53 -48.28 

S50Z19P1075 31.00 0.50 362 3,486 27.98 3.02 1044.00 0.00 14.00% -0.80 -27.05 

S50Z19P1100 54.40 1.60 88 2,686 52.98 1.42 1045.60 0.00 17.54% -0.90 -17.30 

S50Z19P1125 78.80 1.80 27 753 77.98 0.82 1046.20 0.00 21.31% -0.94 -12.45 

S50Z19P1150 103.80 2.60  - 2,404 102.98 0.82 1046.20 0.00 26.36% -0.95 -9.55 
 
 
 
 
 
 



 

 
 

Chart Insight  

4 | Page December 11, 2019 
 

 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support 485 480 

Resistance 500 520 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřĹŪśŏżťĿŴŏŭƓŚşŵŝŨŢũőŏőŪĹŪś ŘŪŖŴœŻőĹŪśŏƁŪ 
Low ŷţřżōżťŴőůƓťĿ ŏŬŠŏŪĿŶŌŚśşřŴœŻőŝŒ ŚũĿļĿŴŔłŬŅļşŪř
ŴŢŭƓŚĿĹŪśŖũĹōũşŝĿťŚűż 

Tourism & Leisure 

ŏƁŪ Low ŷţřżōżťŴőůƓťĿ 

 Level 1 Level 2 

Support 5350 5300 

Resistance 5440 5500 

   
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřĹŪśŵŖŏŚƀ ŏŬŠŏŪĿŶŌŚśşřŵĺŻĿŵĹśżĿĹşżŪōŝŪŌ 

śŨŚŨŢũƔőťŪŀřŭŶťĹŪŢłŨŝťţŝũĿŴĺŽŪŷĹŝŽŵőşōŽŪő 5440 ŀŰŌ 

ŶŌŚśşřŵĺŻĿŵĹśżĿĹşżŪōŝŪŌ 

 
 

Health Care Services 
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Swing Trading 

 
 

Support 182 

Resistance 188 

Stop loss 181 

 
 
 
 
 
 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

ŵŏżĿŴŏŭŚőŴĹŬŌśűœŵŒŒ Hammer ŏƁŪŷţŽ
śťŒŢũƔőřŭŝŰŽőĹŪśŗůƔőōũşŴŖůƓťœŬŌ Gap ŏŭƓŴœŬŌŏŬƔĿ
ŸşŽŒśŬŴşŋ 188 ŒŪŏ  

A
E

O
N

T
S 

Support 37 118 17.20 45 205 87.25 4.80 

Resistance 38.50 Ƈ 17.60-18 46.50-47 209-210 90 5-5.20 

Stop loss 36.25 116 17.00 44.75 204 86.75 4.74 

 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŚżťōũşŝĿŝũĹšŋŨ Throwback
ţŝũĿŀŪĹŏŭƓŏŨŝŰ Downtrend Line ĺŮƔőřŪ 
ŝżŪŢŰŌ ŴĹŬŌŢũŅŅŪŋŵŏżĿŴŏŭŚőĹŝũŒōũşśŨŚŨ
ŢũƔőŝũĹšŋŨ Hammer ļŪŌśŪļŪřŭŶťĹŪŢ
ŗůƔőōũşĹŝũŒ 
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

ŶŏśŠũŖŏƀ : 02-659-4335-40 
Email: sbl@fnsyrus.com 

- 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

รอสัญญาณ 
 
 
 
 
 
 
 
 
 
 
 
 

- 

 

 

 

 

 

 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available for 

borrowing (Share) 

- - 

(ĺŽťřűŝ ŋ ŴşŝŪ 9.00 ő. ĺťĿşũőĹżťőţőŽŪ) 

 

 

 

 

 

 

 

 

 

- 
 

śťŢũŅŅŪŋţŰŽőōũşŷţřż 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
- - - - 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŴŏŭŚŒśŪļŪşũőĹżťőţőŽŪ 

Close Price %Change 

- - 

(ĺŽťřűŝ ŋ ŴşŝŪ 17.00 ő. ĺťĿşũőĹżťőţőŽŪ) 
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DW 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř 

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

Line: @dw24 
 

ōŪśŪĿśŪļŪ 
* ōŪśŪĿśŪļŪŷłŽŴœśŭŚŒŴŏŭŚŒŷőĹŪśŃůƔťĺŪŚłżşĿ 
market open ŴŏżŪőũƔő ŸřżśşřłżşĿ market call 

 

Name BCP24C2004A Implied 
Volatility 

37.00% 

Underlying BCP Delta 15.00% 

Type Call Listing Date 23-Sep-2019 

Strike 32.775 Last Trading Date 30-Apr-2020 

Conversion Ratio 9.85000 Expire 
Date(Maturity 
Date) 

08-May-2020 

Moneyness -23.72% OTM outstanding (08-
Dec-2019) 

238,000 

 
 
 
 
 

 GLOBAL: GLOB24C2005A 

 śŪļŪĹŝũŒřŪŚůőŴţőůťŴŢŽőļżŪŴŁŝŭƓŚ 20 şũő ŖśŽťřŌŽşŚœśŬřŪŋĹŪś

ŃůƔťŏŭƓŢűĿĺŮƔő ļŪŌśŪļŪŚũĿļĿřŭŏŬŠŏŪĿŴłŬĿŒşĹŵŝŨŗůƔőōũşōżť 

ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 24.70 ŒŪŏ 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
16.50 16.10 17.10 17.50 

 

 

 

 

 

 

 

 

 
 

 
 

Underlying Bid* DW Bid Price(THB) * 

09-Dec-2019 11-Dec-2019 12-Dec-2019 13-Dec-2019 16-Dec-2019 

26.00 0.06 0.06 0.06 0.06 0.05 

25.75 0.05 0.05 0.05 0.05 0.05 

25.50 0.05 0.05 0.05 0.05 0.05 

25.25 0.05 0.04 0.04 0.04 0.04 

25.00 0.04 0.04 0.04 0.04 0.04 

24.90 0.04 0.04 0.04 0.04 0.04 

24.80 0.04 0.04 0.04 0.04 0.04 

24.70 0.04 0.04 0.04 0.04 0.03 

24.60 0.04 0.03 0.03 0.03 0.03 

* 

 
 
 

mailto:dw@fnsyrus.com
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Volume Outperformed 

ţřŪŚŴţōŰœśŨĹťŒĹŪśŴŝůťĹ Volume Outperformed 

- ŸřżőũŒśşř DW ŵŝŨ Warrant  

- śŪļŪţŰŽőŸřżōƁƓŪĹşżŪ 1 ŒŪŏ 

- œśŬřŪŋŃůƔťĺŪŚ (Volume) ōżťşũőřŪĹĹşżŪ 5,000,000 ţŰŽő 

- %Vol Up ţřŪŚŎŮĿ œśŬřŪŋĹŪśŃůƔťĺŪŚřŪĹĹşżŪşũőĹżťőţőŽŪ ŶŌŚļŬŌŴœŻőŴœťśƀŴŃŻőōƀ 

- ĺŽťřűŝŀŪĹ Finansia Hero  

 

** ŴőůƓťĿŀŪĹţŰŽőŷőĹŝŰżřőŭƔŢżşőŷţŅżŴœŻőţŰŽőŏŭƓŔũőŔşőŵśĿĹşżŪōŝŪŌ  

őũĹŝĿŏŰőļşśŷłŽļşŪřśŨřũŌśŨşũĿŴœŻőŖŬŴŠš ** 

  
 

 

 

Stock Last Base Vol Volume %Vol up 

FN 1.19 256,900 20,452,800 7,861% 

SVI 5.70 1,573,580 26,702,300 2,362% 

2S 2.00 592,200 9,579,700 1,517% 

JMART 8.35 1,403,623 10,874,200 674% 

AMANAH 3.08 5,470,927 21,327,400 289% 

 
 
 
 
 
 
 
 
 

JMART: śŪļŪŖũĹōũşŝĿřŪŏŭƓŵőşśũŒĺťĿĹśťŒ 
Sideway ŏŭƓ 8.20 ŒŪŏ œśŨŴřŬőśŪļŪřŭŶťĹŪŢ
ŴĹŬŌ Technical Rebound ŏŭƓŒśŬŴşŋŌũĿĹŝżŪş  
 
 
 
 
 

 
 
AMANAH : ĹŪśŵĹşżĿōũşĺťĿśŪļŪŚũĿœśŨļťĿ
ťŚűżŴţőůť Uptrend Line ŏŬŠŏŪĿŚũĿŴœŻőŴłŬĿŒşĹ  
 
 
 
 
 

Support 2.90 2.84 

Resistance 3.18 3.34 

 

 

 

 

Support 8.20 7.85 

Resistance 8.60 8.85 
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COMMODITY MARKET 

Crude Oil (WTI) 
 

Newcastle Coal 

 Level 1 Level 2 

Support 65.50 65 

Resistance 66.50 67 

   

   
 
 
 
 
 
 
 
 
 
 

śŪļŪŎżŪőţŬő ŝżŪŢŰŌţŝŰŌĹśťŒŵőşśũŒ 66.50 ŌťŝŝŪśƀŢţśũňōżťōũőŝĿřŪ ŏƁŪ
ŷţŽ Downside ŎűĹŴœŬŌťŭĹļśũƔĿ ŴŔłŬŅļşŪřŴŢŭƓŚĿĹŪśŖũĹōũşŝĿōżťŢűżśŨŌũŒňŪő
ŢƁŪļũŅŏŭƓ 65 ŌťŝŝŪśƀŢţśũňōżťōũő 

ŴŢŭƓŚĿŝĿōżť 

 
 

 
 

 Level 1 Level 2 

Support 58 56.50 

Resistance 59.50 60 

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪřũő ţŪĹŖŬŀŪśŋŪōŪřśťŒĹŪśŵĹşżĿōũş řŭŶťĹŪŢŸŌŽŴţŻőĹŪśŚżťŢŝũŒ
ţŝũĿĺŮƔőłőĹśťŒŒőĺťĿ Channel ŏŭƓŒśŬŴşŋ 59.50 ŌťŝŝŪśƀŢţśũňōżťŒŪśƀŴśŝ 

řŭŶťĹŪŢŚżťŢŝũŒ 
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Gold Futures 

Contracts Long Short Net YTD 

Institution 9942 10544 -602 -1727 

Foreign 7135 13923 -6788 -11247 

Local 25227 17837 7390 19602 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GOZ19 

 

ŵĹşżĿōũşŴţőůťśŨŌũŒ 1460 ŌťŝŝŪśƀ 

 
ŵĹşżĿōũşŵŎşŒśŬŴşŋ 1460 ŌťŝŝŪśƀ śťŔŝĹŪś

œśŨłŰřŴŗŌŷőļůőşũőőŭƔ (02.00 ő. ōŪřŴşŝŪœśŨŴŏŠŸŏŚ) 

ŘŪŖŏŪĿŴŏļőŬļśŪŚ 240 őŪŏŭ śŪļŪŏťĿļƁŪŚũĿļĿ

œśŨļťĿōũşŴţőůťśŨŌũŒŵőşśũŒ 1460 ŌťŝŝŪśƀ ŃŮƓĿŴœŻőśŨŌũŒ

ŵőşśũŒĺťĿĹśťŒ Uptrend channel ŶŌŚśũĹšŪŏŬŠŏŪĿ

ŴłŬĿŒşĹŷőŘŪŖśŨŚŨĹŝŪĿ řŭŝŰŽőĹŪśŌŭŌĹŝũŒŴĺŽŪţŪŵőşōŽŪő 

1470 ŌťŝŝŪśƀ ťŭĹļśũƔĿ 

 

 

 

 

 

 

 

şũőŏŭƓ 10 Ő.ļ. 2019 
ĹťĿŏŰő SPDR ĺŪŚŏťĿļƁŪ 0.3 ōũő 
ŴţŝůťŏŭƓśŨŌũŒ 885.93 ōũő 

 
 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1460 1455 1470 1480 

    
 

 

 

 

 

 

 

 

 

 ŖťśƀōşżŪĿŵőŨśťŴœŬŌ Long ŏŭƓŵőşśũŒ 1470 

ŌťŝŝŪśƀ şŪĿŴœŽŪŏƁŪĹƁŪŸśŏŭƓ 1484 ŌťŝŝŪśƀ ōũŌ

ĺŪŌŏŰőĹŋŭţŝŰŌ 1460 ŌťŝŝŪśƀ 

 

 

 

 

 

 

 

 
 


