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SET INDEX 

ŵőşśũŒ 1546 1540 

ŵőşōŽŪő 1560 1572 
 

 

 

 

 

 

ŷőŘŪŖ 240 őŪŏŭ  

ŴĹŬŌ Bullish Divergence  

ŘŪŖśŪŚ 240 őŪŏŭ ĹŪśŝĿŴśŬƓř

łŨŝťţŝũĿŝĿŵōŨśŨŌũŒ Low ŴŌŬřŏŭƓŒśŬŴşŋ 

1546 ŀŰŌ ŶŌŚŝżŪŢŰŌŴĹŬŌŢũŅŅŪŋ 

Bullish divergence ĹũŒ RSI ŏƁŪŷţŽŷő

śťŒŢũƔőŢŪřŪśŎŝŰŽőĹŪśŴĹŬŌ Technical 

Rebound ŴĺŽŪţŪŵőşōŽŪő 1560 / 

1572 ŀŰŌ 

ŵōżťŚżŪĿŸśĹŻŌŭ ţŝũĹŘŪŖŴśŪŚũĿŷţŽ

őƁƔŪţőũĹŴœŻőŴłŬĿŝŒťŚűż 

Technical Review   

¶ S50Z19 : ŌũłőŭŵĹşżĿōũşŷőĹśťŒ Ascending Triangle śťĹŪś Breakout ŴŖůƓťŴŝůťĹŏŬŠŏŪĿ 

¶ Momentum Trading : MEGA, TMB  

¶ Swing Trading : COM7, BEM 

¶ DW : BCH (Call) 
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SET50 Index Futures 

Contr acts Long  Short  Net  YTD 

Institution  51285 53937 -2652 -10597 

Foreign  88291 71650 16641 3846 

Local 99977 113966 -13989 6751 

 
 
 

ĹŝŚŰŏŐƀ S50Z19 

 

 

 

 

 

 

 

 

 

ŵĹşżĿōũşŷőĹśťŒ Ascending triangle  

śťĹŪś Breakout ŴŝůťĹŏŬŠŏŪĿ 

 

Ō 

 

17 Ő.ļ. 62 őũĹŝĿŏŰőōżŪĿłŪōŬ Long ŢŰŏŐŬ 

16,641 ŢũŅŅŪ 

 ļżŪ Basis ťŚűżŏŭƓśŨŌũŒ 2.06 ŀŰŌ 

 ŘŪŖśŪŚ 15 őŪŏŭ ŌũłőŭŵĹşżĿōũşŷőĹśťŒ

ŢŪřŴţŝŭƓŚřśűœŵŒŒ Ascending triangle łżşĿŒśŬŴşŋ 

1048 - 1053 ŀŰŌ śťĹŪś Breakout ĹƁŪţőŌŏŬŠŏŪĿŷő

ťőŪļō 

 

¶ ŖťśƀōşżŪĿ śťŌũłőŭŏŨŝŰŔżŪőŵőşōŽŪő 1052 ŀŰŌ 
ŢŪřŪśŎŴœŬŌ Long ōŪř şŪĿŴœŽŪţřŪŚ 
1058/1061 ŀŰŌ ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 1046 ŀŰŌ 

 

ŵőşśũŒ ŵőşōŽŪő 

1048 1044 1053 1058 
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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 
Volatilit y 

Delta  
Effective 
Gearing  

C
al

l O
pt

io
n

 S50Z19C1050 8.00 -13.20 866 2823 0.00 8.00 1058.00 0.01 11.48% 0.51 66.35 

S50Z19C1075 1.40 -4.60 895 5744 0.00 1.40 1076.40 0.03 12.47% 0.13 97.58 

S50Z19C1100 0.30 -0.90 324 8,204 0.00 0.30 1100.30 0.05 14.85% 0.03 105.84 

S50Z19C1125 0.10 -0.20 527 8,164 0.00 0.10 1125.10 0.07 17.70% 0.01 101.95 

S50Z19C1150 0.10 0.00 3 5,177 0.00 0.10 1150.10 0.10 22.54% 0.01 82.10 
             

P
ut

 O
pt

io
n

 S50Z19P1050 6.30 4.10 1287 5651 0.16 6.14 1043.70 -0.01 9.15% -0.49 -82.46 

S50Z19P1075 25.00 13.30 339 3,438 25.16 -0.16 1050.00 0.00 6.99% -0.98 -41.08 

S50Z19P1100 48.20 16.60 33 2,671 50.16 -1.96 1051.80 0.00 0.00% -1.00 -21.04 

S50Z19P1125 74.10 18.60 8 676 75.16 -1.06 1050.90 0.00 0.00% -1.00 -14.02 

S50Z19P1150 98.30 17.70 12 2,386 100.16 -1.86 1051.70 0.00 0.00% -1.00 -10.51 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support  5400 5300 

Resistance 5480 5540 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřĹŪśŵŖŏŚƀ ŶŌŚŚũĿļĿŵĹşżĿōũşŴţőůťŴŢŽőļżŪŴŁŝŭƓŚ 
20 şũő śũĹšŪŏŬŠŏŪĿŴłŬĿŒşĹŷőŘŪŖśŨŚŨĹŝŪĿ řŭŶťĹŪŢŸŌŽ
ŴţŻőĹŪśŵĹşżĿōũşĺŮƔőōżť 

Health Care Services 

ŚůőŴţőůťŴŢŽőļżŪŴŁŝŭƓŚ 20 şũő 

 Level 1 Level 2 

Support  478 470 

Resistance 488 500 

   
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřĹŪśŏżťĿŴŏŭƓŚşŵŝŨŢũőŏőŪĹŪś ŘŪŖŴœŻőĹŪśťżťő

ōũşţŪŀŰŌ Bottom ŷţřżťŚżŪĿōżťŴőůƓťĿ  

ţŪŀŰŌ Bottom  

 
 

Tourism & Leisure 
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Swing Trading 

 
 

Support  26-26.25 

Resistance 28.25 

Stop loss  25.25 

 
 
 
 
 
 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

ŵŏżĿŴŏŭŚőŴĹŬŌśűœŵŒŒ Hammer ŴœŻő
ŢũŅŅŪŋŒşĹŷőŏŪĿŴŏļőŬļ řŭŶťĹŪŢŗůƔőōũş
ĹŝũŒŷőśťŒŢũƔő şŪĿŴœŽŪţřŪŚ 28.25 ŒŪŏ 

C
O

M
7 

Support  11 118 17.20 45 205 87.25 4.80 

Resistance 11.40/11.60 Ƈ 17.60-18 46.50-47 209-210 90 5-5.20 

Stop loss  10.60 116 17.00 44.75 204 86.75 4.74 

 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪĹƁŪŝũĿťŚűżŷőłżşĿĹŪśŖũĹōũşŵŒŒ 
Throw Back   řŪŏŭƓŵőşśũŒ 11 ŒŪŏ ŃŮƓĿŴœŻő
ĹŪśŚżťōũşŢŨŢřĹƁŪŝũĿŴŖůƓťŗůƔőōũşĺŮƔőōżť řťĿ
ŴœŻőŀũĿţşŨŷőĹŪśŴĺŽŪŢŨŢřŏŭƓŌŭ 
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SBL 

ŢťŒŎŪřĺŽťřűŝŴŖŬƓřŴōŬř ĹśŰŋŪōŬŌōżť  
ŕżŪŚŐŰśĹŬŀŚůřŵŝŨŷţŽŚůřţŝũĹŏśũŖŚƀ 

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

- 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

äîëòÎÎóÔ 
 

- 

 

 

 

 

 

 

œśŬřŪŋţŰŽőŏŭƓŷţŽŚůřŴŖůƓťĺŪŚłťśƀō 

Stock 
Available for 

bor rowing (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 BCH24C2003A Implied 
Volatility  

42.00% 

Underlying  BCH Delta  43.39% 

Type Call Listing Date  23-Aug-2019 

Strike  17.827 Last Trading Date  31-Mar-2020 

Conversion Ratio  4.22333 Expire 
Date(Maturity 
Date)  

03-Apr-2020 

Moneyness -6.32% OTM outstanding (17 -
Dec-2019)  

476,400 

 
 
 
 
 

 BCH : BCH24C2003A 

 śŪļŪŚżťōũşŝĿřŪŸřżţŝŰŌ Uptrend Line ŵőşŶőŽřŒşĹŚũĿļĿťŚűż 

œśŨŴřŬőŷőśŨŚŨŢũƔőőŭƔřŭŶťĹŪŢŗůƔőōũşōżťōŪřŏŬŠŏŪĿŴŌŬřĺŪĺŮƔő 

ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 16 ŒŪŏ 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
16.30 16 17 17.50 

 

 

 

 

 

 

 

 

 

 
  

Underlying Bid*  DW Bid Price(THB) *  

18-Dec-2019 19-Dec-2019 20-Dec-2019 23-Dec-2019 24-Dec-2019 

17.10 0.29 0.29 0.29 0.28 0.28 

17.00 0.28 0.28 0.28 0.27 0.27 

16.90 0.27 0.27 0.27 0.26 0.26 

16.80 0.26 0.26 0.26 0.25 0.25 

16.70 0.25 0.25 0.25 0.24 0.24 

16.60 0.24 0.24 0.24 0.23 0.23 

16.50 0.23 0.23 0.23 0.22 0.22 

16.40 0.22 0.22 0.22 0.21 0.21 

16.30 0.21 0.21 0.21 0.20 0.20 

* 

 
 
 

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  

PLANB 7.15 3,198,316 31,656,600 889% 

COM7 26.50 1,397,426  12,324,500  781% 

TPIPP 4.20 6,387,444 46,663,900 630% 

VGI 8.95 6,243,839  32,808,800  425% 

RS 11.80 2,536,901 12,383,600 388% 

 
 
 
 
 
 
 
 
 

COM7 : řŭŵśĿŃůƔťĹŝũŒŴœŻőŵŏżĿŴŏŭŚőĹŝũŒōũş
ŝũĹšŋŨ Hammer ŏŭƓŒśŬŴşśŒśŬŴşŋŵőşśũŒ 26 
ŒŪŏ ļŪŌśŪļŪŴŀťŀŰŌĹŝũŒōũşśŨŚŨŢũƔő 
 
 
 
 
 

 
 
VGI : śŪļŪŖũĹōũşŝĿŵśĿřŪŏŭƓŵőşţŝũĹŒśŬŴşŋ 
8.65-8.80 ŒŪŏ œśŨŴřŬő Downside ŴśŬƓřŀƁŪĹũŌ 
řŭŶťĹŪŢŴĹŬŌŗůƔőĹŝũŒŏŭƓŒśŬŴşŋŌũĿĹŝżŪş 
 
 
 
 

Support 8.80 8.65 

Resistance 9.35 9.55 

 

 

 

 

Support 26 25 

Resistance 27.50 28.25 
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COMMODITY MARKET 

Crude Oil (WTI) 
 

Shipping Index 

 Level 1 Level 2 

Support  1250 1200 

Resistance 1400 1600 

   

   
 
 
 
 
 
 
 
 
 
 

ŌũłőŭļżŪśŨşŪĿŴśůť ŏŬŠŏŪĿŚũĿļĿŴœŻőĹŪśŖũĹōũşŝĿōżťŴőůƓťĿ śťŒőŭƔřŭļşŪřŴŢŭƓŚĿŏŭƓ

ŀŨŸŌŽŴţŻőĹŪśŏƁŪ New Low (ţŝŰŌ 1250 ŀŰŌ) 

řŭŶťĹŪŢŝĿŏƁŪ Low ŷţřż 

 
 

 
 

 Level 1 Level 2 

Support  59.50 58 

Resistance 61 62 

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪřũő œśũŒōũşĺŮƔőōżťŴőůƓťĿ ŶŌŚŀŪĹļşŪřļŪŌţşũĿŷőĹŪśŒśśŝŰĺŽťōĹŝĿ
ĹŪśļŽŪśŨţşżŪĿŢţśũňŵŝŨŀŭőŀŨłżşŚţőŰőśŪļŪőƁƔŪřũőŷőœŭţőŽŪ ŏŪĿŴŏļőŬļşŪĿŵőş
ōŽŪőŢƁŪļũŅ 62 ŌťŝŝŪśƀŢţśũňōżťŒŪśƀŴśŝ 

ŶřŴřőřũőŌŭōżťŴőůƓťĿ 
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Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  4700 5869 -1169 -2987 

Foreign  2338 4706 -2368 3846 

Local 12328 8791 3537 6751 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GOZ19 

 

ļĿřŰřřťĿŚżťōũşśŨŚŨŢũƔő ţŝũĿŸřżŔżŪő  

1480 ŌťŝŝŪśƀ 

śŪļŪŏťĿļƁŪŎűĹĹŌŌũőŀŪĹōŝŪŌţŰŽőŢţśũňŏŭƓœśũŒōũş

ĺŮƔőŏƁŪ New High ōżťŴőůƓťĿ 

ŏŪĿŴŏļőŬļ śŪļŪŏťĿļƁŪřŭŶťĹŪŢŚżťōũşţŝũĿŀŪĹŏŭƓ

ŸřżŔżŪőŵőşōŽŪő 1480 ŌťŝŝŪśƀ œśŨŴřŬőŵőşśũŒĺťĿĹśťŒ

ĹŪśŖũĹōũşőŭƔŏŭƓ 1465 ŌťŝŝŝŪśƀ ŴœŻőśŨŌũŒŵśĹ 

 

 

 

 

 

 

 

şũőŏŭƓ 17 Ő.ļ. 2019 
ĹťĿŏŰő SPDR ĺŪŚŏťĿļƁŪ 5.56 ōũő 

ŴţŝůťŏŭƓśŨŌũŒ 880.66 ōũő 
 
 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1465 1460 1480 1485 

    
 

 

 

 

 

 

 

 

 

¶ ŖťśƀōşżŪĿŵőŨŴœŬŌ Short ŏŭƓ 1475 ŌťŝŝŪśƀ 
şŪĿŴœŽŪţřŪŚŏƁŪĹƁŪŸőŏŭƓ 1460-1465 ŌťŝŝŪśƀ ōũŌ
ĺŪŌŏŰőĹśŋŭŏŨŝŰ 1480 ŌťŝŝŪśƀ 

 
 
 
 
 
 
 
 
 
 

 
 




