v +INANSIA
M AV - CHART INSIGHT s
6 v A ALWAYS A STEP AHEAD
e Morning session
|_
é Chart Insight by FSS 26 June 2020
|_
(%]
= SET 60 mins
S SET INDEX ;
> :1,480.00
=z
T !
| dafidudrdunasounurdu 146000
- .Il ]
=i - ]
uanaL Gap i 1330-1333 am . |'TJ+*| 144000
Q“U o ~ a Q‘I o J. TR —————
Nuildoiidaiszsu 1325.88 T-Th 'J‘—Tp i b, 12000
3 #1" i £1,400.00
= A (-7.55 qm) o || 1
5 Q‘y . - . + * 117138.2% 1 380 00
< Nuildviraauulsy 1330 3m g * +| 'il ol itih |1'*"“*h bty 1,380,
N L) i 1 + ]
4] =2 = a o = ‘l'! Y T w L + = -”“ i
Z wazlvadnasiiusinawuursu 1300- ‘ a++f'!.' I J’ I'T“r bl I‘ 136000
4 ¥ . el WRNEAL I U N
T 1308 anenuiiananaal loosoiiuse | “”i,i' *1 i e
> ) I : 1 325,88
- TFaNAUITINIANAVINAUAINAT HDY '*hll Lo
I " Y i S—
2 AU IVIFTUTUNAADUUUIGAU 130000
= - o a2 1,280.00
— vanaw Gap # 1330-1333 3adnmay R
" ]
= winausata Gap sananle dwiiaz 1,260.00
(@) ]
o o = ) A 27T 28 29 aw. 02 04 05 08 09 10 11 12 1% 16 17 18 19 22 23 24 25 26
\gdsauNsAT NG IUINAT SR S—

Technical Review
e S50M20 : Hushduneaou Gap 7 978 3
uuNSY ‘ 1318 1308 e Momentum Trading : TACC,BCH

UGN | 1333 1340 e Swing Trading : TFG,AWC
e DW: GPSC (Call)

oo o ¢ v o oaa e v s
NHUANATIEN 091 0155971 algell Ajuaduna (sfehurindiasnzi) o Finansia

wuiivzdon : 014530

02-646-9877 n Finansia Syrus Securities


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

ﬂ' Chart Insight _,

mm SET50 Index Futures
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H Top Most Active

PTTEP INTUCH

PTT EXPLORATION AND PRODUCTION dally_ INTOUCH HOLDINGS PUBLIC COMPANY LIMITED daily
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Support 4.64
Resistance 5/5.15
Stop loss 4.50
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Momentum Trading
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T.A.C. CONSUMER PUBLIC COMPANY LIMITED
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»  Swing Trading

THAIFOODS GROUP PUBLIC COMPANY LIMITED daily
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Support 5/4.90
Resistance 5.40/5.60
Stop loss 4.80
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DW

GPSC : GPSC24C2011A

GLOBAL POWER SYNERGY PUBLIC COMPANY daily S0
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Name GPSC24C2011A Implied 72.00%
Volatility
Underlying GPSC Delta 35.96%
Type Call Listing Date 15-Jun-2020
Strike 98.130 Last Trading Date  30-Nov-2020
Conversion Ratio  11.67000 Expire 03-Dec-2020
Date(Maturity
Date)
Moneyness -24.84% OTM outstanding (25- 190,000

Jun-2020)
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Tnsdwii 02-658-9915
Email: dw@fnsyrus.com
Line: @dw?24

SN AN
* semandissuisulunisdornata
market open winifu lisauahe market call

Underlying Bid* DW Bid Price(THB) *

26-Jun-2020 29-Jun-2020 30-Jun-2020 01-Jul-2020 02-Jul-2020
74.75 0.61 0.59 0.59 0.59 0.58
74.50 0.60 0.59 0.58 0.58 0.58
74.25 0.59 0.58 0.58 0.57 0.57
74.00 0.58 0.57 0.57 0.56 0.56
73.75 0.57 0.56 0.56 0.56 0.55
73.50 0.57 0.56 0.55 0.55 0.55
73.25 0.56 0.55 0.55 0.54 0.54
73.00 0.55 0.54 0.54 0.53 0.53
72.75 0.54 0.53 0.53 0.53 0.52
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Crude Oil (WTI)

WTI SPOT daily
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Spot Gold 4 hours
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1760 1750 1778 1790
Contracts Long Short Net YTD
Institution 12322 11874 448 -4564
fuii 25 fi.8. 2020 Foreign 4667 9693 -5026 88818
AU SPDR wnamnasA 1.46 6iu Local 20192 15614 4578 -78405
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Market Summary & Theoretical Price

SET50 Index Futures

series setle Change ML ouel O o be mmeoretiol Lo AP
Theoretical Lower Upper
S50K20 891.8 0.0 71 0 0 0 -29 873.76 874.45 870.11 0.02% 1.75% 16.80 18.00
S50M20 871.6 -7.3 181584 0 135561  -54651 3 875.06 874.99 875.44 0.38% 1.75% -3.36 -3.46
S50N20 868.1 -8.7 53 0 363 0 34 875.54 874.72 879.82 1.04% 1.75% -6.86 -7.44
S50U20 865.3 -8.0 150630 62755 145554 54188 95 874.32 872.05 886.28 2.03% 1.75% -9.66 -9.02
S50220 864.0 -7.5 7560 1495 11312 983 186 869.03 864.57 892.44 3.08% 1.75% -10.96 -5.03
S50H21 860.1 -7.8 1425 212 4289 33 277 865.07 858.43 899.93 3.24% 1.75% -14.86 -4.97
S50K20
Seri Vol Vol ol Days to Theoretical Premium / .
ertes S iz Contracts  Change el Change Delivery Theoretical Lower Upper Discount HE A feE
GFM20 25900 -140 4 -17 542 0 3 25865 25863 25876 35.32 1.75%
GFQ20 25970 -130 14 -9 619 -8 63 25939 25894 26173 30.93 1.75%
GFV20 26030 -130 11 -10 302 6 125 26016 25927 26481 14.05 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOM20 1761.60 -16.20 4377 -5586 7262 -3103 3 1762.94
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDK20 31.87 0.00 -29 30.79 1.00
USDM20 30.93 0.10 3 30.87 0.06
USDN20 30.91 0.09 34 30.95 0.04
usbu20 30.97 0.15 95 31.10 0.10
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yiwnnanniwg Aide loss na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyusasinbaywus (Derivative Warrants) uuwanning 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, JMT, 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 iz SET50 Future lasu3uiny anvsamuniinnzdvamanningdnsdeaonsmn dou dnasmu
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Remark : FSS's Chairman is a TRUE'’s director.
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