[
2
O
Lul
g
[
n
-
<
=
=z
I
()
Ll
[

CHART INSIGHT BY FINANSIA SYRUS

CHART INSIGHT 44

Morning session

A
A
V ‘A

Chart Insight by FSS

+INANSIA

ALWAYS A STEP AHEAD

December 19, 2019

SET dail
SET INDEX .
L o -21,660.00
SUSTrd\W arat & Csr ® 0§ | o

W6 so 5 St 6 OTt @ @580 1 U ¢ *

* - * —;1,640.00
15 *li*T I ** Tll *l ” 163000
‘ I T * ' 21,620.00
1572/1580 **.f *l * T I * -21,610.00
il - T * T l 21,600.00
- T T —21,590.00
* -51,580.00
1 590 1,570.00
-1,560.00
:21,550.00

19 18 20 24 26 Oct 03 07 09 11 16 18 22 25 29 Nov 05 07 11 13 15 19 21 25 27 Dec 04 09 12 16 18 |
@ 2019 Bisnews AFE (Thailand) Limited ‘www bisnews.com

Technical Review
e S50Z19: 1070
wo s s 1560 1548 e Momentum Trading : NER, TQM

o DW: BTS (Call)

, CMT, CFTe (
Pawarisa.L@fnsyrus.com  Apiwat.T@fnsyrus.com
02-646-9875 02-646-9876

)

@finansia

n Finansia Syrus Securities


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

QQ'Chaﬂlngght,

s SET50 Index Futures

(SET50 December 19)

60 mins
- 1,100.00

< 1,090.00
< 1,080.00

. 1,070.00

ot 001 400
P

< 1,050.00

stoc_sl1(14, 3, 3, 80, 20)

+INANSIA

ALWAYS A STEP AHEAD

SiL RIS Uiosams &0z z t

ar
- 77

wst@dslozol UO

~ s

WO SO
18 . 62 Long
10351
Basis -1.22
1070
Stochastic Oversold

- 50.0000
= I 0
Nov 13 14 15 18 19 20 21 22 25 26 27 28 29 Dec 03 04 06 09 1 12 13 16 17 18 \ s A > o
© 2019 Binews AFE (Thaland) Limited B L S S LSEM1B
1055 1044 1064 1070 ’ Long ( 1052
) 1054
Contracts Long Short Net YTD 1058/1061
Institution 45837 44726 1111 9486
Foreign 61256 50905 10351 14197 . Short 1068-1070
Local 91992 103454 -11462 4711 1060 / 1050
1080
December 19, 2019 2| Page



A ) v
A, " Chart Insight ‘F'NANS'A
v A ALWAYS A STEP AHEAD
| B | .
H H
=& SET50 Index Options
oA R A - SET50 Long
Cost Profit/L
P/L $50219C1100 | BUWG WaitBnd See Index  ssozioci go ot Profit/tess
100 1000 -75 11 -11
80 / S 1025 -50 11 -11
L § S U dvaittand See
1050 -25 11 -1
60 T ) — ~ . 77 77
/ [ 008 UBTGLTUO 1075 0 1 1
40 —P/ L B U
/ LBUOYS TG L T NS00 B BLE th G 1100 25 11 14
20 e 1125 50 11 39
Weez Ut F USLUSOBULBUYS
0 1150 75 11 64
Pttt { 100 125 1180 1175 I UOl (WﬁfffﬂUB)JI - 1175 100 11 89
20
1200 125 11 114
Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S50Z19C1050 8.00 -13.20 866 2823 0.00 8.00 1058.00 0.01 11.48% 0.51 66.35
c
-§ S50Z19C1075 1.40 -4.60 895 5744 0.00 1.40 1076.40 0.03 12.47% 0.13 97.58
8' S50Z19C1100 0.30 -0.90 324 8,204 0.00 0.30 1100.30 0.05 14.85% 0.03 105.84
3 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 5177 0.00 0.10 1150.10 0.10 22.54% 0.01 82.10
S50Z19P1050 6.30 410 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
3‘ S50Z19P1100 48.20 16.60 33 2,671 50.16 -1.96 1051.80 0.00 0.00% -1.00 -21.04
é 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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g® COMMODITY MARKET
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Market Summary & Theoretical Price
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SET50 IndexFutures

Theoretical

=D =0 IEGED Conzlt:allcts Ch\:l:lge o Chgrllge g:l)i.’:::;/ i Y?:(d II:!L::: gase ;zzcr'.nc;:r::
Theoretical Lower Upper
S50219 1061.4 9.5 154438 -45577 278828  -13335 8 1063.02 1062.79 1064.25 0.02% 1.75% -1.22 -1.62
S50F20 1061.0 11.1 15 0 59 3 42 1064.30 1063.07 1070.71 0.38% 1.75% -1.62 -3.30
S50G20 1059.8 10.9 2 0 7 0 70 1064.07 1062.03  1074.77 1.04% 1.75% -2.82 -4.27
S50H20 1058.3 9.4 38812 4917 72001 3339 99 1061.81 1058.93 1076.94 2.03% 1.75% -4.32 -3.51
S50M20 1053.7 9.2 4170 198 13364 -63 193 1055.15 1049.53 1084.65 3.08% 1.75% -8.92 -1.45
S50U20 1047.4 9.0 1648 -16 5449 395 285 1050.26 1041.96 1093.82 3.24% 1.75% -15.22 -2.86
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFZ19 21250 -30 90 77 1136 75 8 21219 21215 21244 30.55 1.75%
GFG20 21290 -70 47 15 782 53 70 21283 21242 21496 7.50 1.75%
GFJ20 21340 -70 50 41 592 50 132 21346 21269 21748 -5.56 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOZ19 1480.00 0.00 4985 2361 34041 -263 8 1477.47
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
uSDZ19 30.21 -0.04 8 30.23 0.00
USDF20 30.23 0.00 42 30.32 0.02
USDG20 30.21 0.00 70 30.38 0.00
USDH20 30.15 -0.06 99 30.45 -0.07
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AnmdayauazRaranatdasaunaudaumsdadulanamu

uSdmanniwd Ao losa ada (wmow) eradudguasnmases (Market Maker) uszdaenlusdnyuamsdmBaunug (Derivative Warrants) uwwsnnsd AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,
CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, IMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,
PTT, PTTEP, PTTGC, QH, RATCH, ROBINS, RS, SAWAD, SCB, SCC, SGP, SIRI, SPALI, SPRC, STA, STEC, SUPER, TASCO, TCAP, THAI, THANI, TISCO, TKN, TMB, TOA, TOP, TPIPP, TRUE, TTW, TU, TVO, WHA sz SET50 Future Tasysuing snasamuniiamsiuasmanningdrdadandn doiu inasmu

o & o a a o o . o a
asdnsoazidualumiiiedsiuy aa'lummy WEA a'ﬂﬁm}wuf@anm’m aNaAa au'laamu

winpg. Uszmunssunavesuiennanning A lasy dinia @wow) drssdunibadunssuniesuisn ny aaslaistu e (mTw)
Remark : FSS's Chairman is a TRUE' director.
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