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SET INDEX 

ŵőşśũŒ 1564 1550 

ŵőşōŽŪő 1580 1590 
 

 

 

 

 

 

ŴśŬƓřŴţŻőŵśĿĺŪŚŴĺŽŪřŪ 

ŌũłőŭřŭŶťĹŪŢłŨŝťŷőśťŒŢũƔő 

 
ŌũłőŭťżťőōũşŝĿśŨŌũŒ 1570 ŀŰŌŝĿ

řŪ œŬŌŏŭƓśŨŌũŒ 1568 ŀŰŌ ŏƁŪŷţŽŘŪŖśŨŚŨ

ŢũƔőŴœŻőĹŪśłŨŝťōũş  

ŌũĿőũƔőŷőśťŒţŝũĹŴśŪœśŨŴřŬőŌũłőŭ

ŴœŻőĹŪśŵĹşżĿōũş Sideway ŷőĹśťŒ 

1550-1580 ŀŰŌŸœĹżťő ŀőĹşżŪŀŨŴĹŬŌ

ĹŪś Breakout ŴŖůƓťŴŝůťĹŏŬŠŏŪĿŷő

ťőŪļō 

 

 

 

Technical Review  

 S50H20 : ŘŪŖśŪŚ 60 őŪŏŭ ţŝŰŌŴŢŽő Trend line ŖũĹōũşœśũŒňŪő 

 Momentum Trading : SF, DELTA 

 Swing Trading : CHG, OSP 

 DW : BDMS (Call) 

 

 

 

 

 
  

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

Contracts Long Short Net YTD 

Institution 37388 37097 291 -18845 

Foreign 128079 129967 -1888 13469 

Local 75947 74350 1597 5376 

 
 
 

ĹŝŚŰŏŐƀ S50H20 

 

 

 

 

 

 

 

 

 

ţŝŰŌŴŢŽő Trend line 

ŖũĹōũşœśũŒňŪő 

 

Ō 

 

24 Ő.ļ. 62 őũĹŝĿŏŰőōżŪĿłŪōŬ Short ŢŰŏŐŬ 

1,888 ŢũŅŅŪ 

 ļżŪ Basis ĺťĿ S50H20 ťŚűżŏŭƓśŨŌũŒ -4.63 ŀŰŌ 

 ŘŪŖśŪŚ 60 őŪŏŭ ŌũłőŭťżťőōũşţŝŰŌŴŢŽő 

Uptrend line ŝĿřŪ ŏƁŪŷţŽŏŬŠŏŪĿłżşĿőŭƔĹŝũŒřŪŴœŻőŴłŬĿ

ŝŒ řŭŶťĹŪŢŏŭƓŀŨŸŌŽŴţŻőĹŪśłŨŝťōũşŷőśťŒŢũƔő şŪĿŵőş

śũŒ 1058 / 1052 ŀŰŌ ōŪřŝƁŪŌũŒ 

 Ŗťśƀō ŴœŬŌ Long ŷőśťŒŒżŪŚ ōŽőŏŰőŒśŬŴşŋ 
1062-1064 ŀŰŌ şŪĿŴœŽŪţřŪŚŏƁŪĹƁŪŸśŏŭƓ 1070 ŀŰŌ 
ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 1058 ŀŰŌ 

ŵőşśũŒ ŵőşōŽŪő 

1058 1052 1066 1070 
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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 17.10 -4.70 293 2796 15.23 1.87 1067.10 0.00 18.08% 0.81 50.68 

S50Z19C1075 3.40 -1.30 1024 5594 0.00 3.40 1078.40 0.01 18.70% 0.30 93.82 

S50Z19C1100 0.30 -0.10 1354 9,110 0.00 0.30 1100.30 0.03 19.95% 0.04 138.37 

S50Z19C1125 0.10 0.00 53 7,961 0.00 0.10 1125.10 0.06 26.33% 0.01 122.68 

S50Z19C1150 0.10 0.00   5,096 0.00 0.10 1150.10 0.08 35.34% 0.01 94.25 
             

P
u

t 
O

p
ti

o
n

 S50Z19P1050 1.20 0.10 597 5695 0.00 1.20 1048.80 -0.02 15.64% -0.15 -134.90 

S50Z19P1075 12.50 3.80 459 3,792 9.77 2.73 1062.50 0.00 16.90% -0.72 -61.38 

S50Z19P1100 33.00 3.20 28 2,770 34.77 -1.77 1067.00 0.00 0.00% -1.00 -30.71 

S50Z19P1125 59.90 4.90   646 59.77 0.13 1065.10 0.00 29.27% -0.98 -17.42 

S50Z19P1150 84.90 5.90   2,354 84.77 0.13 1065.10 0.00 39.10% -0.98 -12.34 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support 65 62 

Resistance 67 70 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřŒśŬĹŪśśũŒŴţřŪĹżťŢśŽŪĿ ŸřżŢŪřŪśŎĺŮƔőŔżŪőŵőş
ōŽŪőŒśŬŴşŋ 67 ŀŰŌŸŌŽ ŌũĿőũƔőŷőśŨŚŨŢũƔőŚũĿļĿřŭļşŪřŴŢŭƓŚĿĹŪś
ŖũĹōũşŝĿťŚűż 

Construction Services 

ŚũĿŴŢŭƓŚĿŖũĹňŪő 

 Level 1 Level 2 

Support 1200 1150 

Resistance 1250 1300 

   
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřłŬƔőŢżşőťŬŴŝŻĹŏśťőŬĹŢƀ ŶřŴřőōũřĹŪśĺŮƔőŴśŬƓřťżťő

ŵśĿŝĿ ŴĹŬŌŢũŅŅŪŋ Bearish Divergence ĹũŒ RSI řŭ

ŶťĹŪŢŸŌŽŴţŻőĹŪśłŨŝťōũşŷőśťŒŢũƔő 

ĹŪśĺŮƔőŴśŬƓřłŨŝť 

 
 

Electronic Components 
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Top Most Active 

 
 Support 83.25 80 Resistance 86 90 
 

 

 

GPSC : śŪļŪĹƁŪŝũĿĺŮƔőŷĹŝŽŵőşōŽŪőĺťĿĹśťŒŢŪřŴţŝŭƓŚřśűœŵŒŒ Descending 
triangle ŏŭƓŒśŬŴşŋ 86 ŒŪŏ ţŪĹŏŨŝŰŔżŪőŸŌŽŀŨŴœŻőŢũŅŅŪŋĹŪśĺŮƔőōżť 

Support 158 155.50 Resistance 164 169 
 

 

 

 

BBL : ĹŪśŗůƔőōũşŴœŻőŝũĹšŋŨ V-shape řŭŵőşōŽŪőŎũŌŸœśťŏŌŢťŒŏŭƓŒśŬŴşŋ 
164 / 169 ŒŪŏ 

 
 

Support 10.80 10.60 Resistance 11.20 11.50 
 

 

 

 

BEM : ŴţŻőŵśĿŃůƔťĹŝũŒŷőśŨŚŨţşżŪĿşũő ŵŏżĿŴŏŭŚőŴĹŬŌśűœŵŒŒ Hammer ţőŰőśťŒ
ĹŪśŗůƔőōũş 

 
 
 

Support 117.50 115.50 Resistance 120 122.50 
 

 

 

SCB : śŪļŪŝĿřŪŵōŨĹśťŒŝżŪĿĺťĿ Channel ŵŝŨŚũĿœśŨļťĿōũşŸŌŽ řŭŝŰŽőŸŌŽŴţŻő
ĹŪśŌŭŌĹŝũŒōŪřśťŒĹŪśŵĹşżĿōũş  
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Swing Trading 

 
 

Support 2.58 

Resistance 2.72/2.80 

Stop loss 2.50 

 
 
 
 
 
 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śťŒţŝũĹśŪļŪŵĹşżĿōũşŷőĹśťŒ Uptrend 
channel ŶťĹŪŢĹŪśĺŮƔőŚũĿļĿřŭŢűĿ 
şŪĿŴœŽŪţřŪŚ 2.72/2.80 ŒŪŏ 

C
H

G 

Support 39.50 118 17.20 45 205 87.25 4.80 

Resistance 41/41.50 Ƈ 17.60-18 46.50-47 209-210 90 5-5.20 

Stop loss 38.75 116 17.00 44.75 204 86.75 4.74 

 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŴĹŬŌŢũŅŅŪŋĹŪśĹŝũŒōũşŀŪĹ 
Bullish Divergence ŏŭƓŵőşśũŒ 39.50 ŒŪŏ 
ļŪŌśŨŚŨŢũƔőśŪļŪřŭŶťĹŪŢŗůƔőōũşĺŮƔőŏŌŢťŒ
ŵőşōŽŪőŵśĹŏŭƓ 41 ŒŪŏ 

 

O
S

P 
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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 BDMS24C2001A Implied 
Volatility 

39.00% 

Underlying BDMS Delta 57.19% 

Type Call Listing Date 23-Aug-2019 

Strike 25.151 Last Trading Date 31-Jan-2020 

Conversion Ratio 4.30552 Expire 
Date(Maturity 
Date) 

05-Feb-2020 

Moneyness 1.39% ITM outstanding (24-
Dec-2019) 

78,900 

 
 
 
 
 

 BDMS : BDMS24C2001A 

 śŪļŪĹƁŪŝũĿťŚűżŷőśťŒĹŪśŗůƔőōũşĺŮƔőŏŌŢťŒŵőşōŽŪő 26.25 ŒŪŏ 

ŏŬŠŏŪĿŷőŘŪŖśşřŎůťşżŪŵĺŻĿŵĹśżĿĹşżŪōŝŪŌ 

ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 24.40 ŒŪŏ 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
25.25 24.50 26.25 27 

 

 

 

 

 

 

 

 

 

 
  

Underlying Bid* DW Bid Price(THB) * 

25-Dec-2019 26-Dec-2019 27-Dec-2019 30-Dec-2019 01-Jan-2020 

26.50 0.48 0.48 0.48 0.46 0.46 

26.25 0.44 0.44 0.44 0.42 0.42 

26.00 0.41 0.40 0.40 0.39 0.38 

25.75 0.37 0.37 0.36 0.35 0.34 

25.50 0.34 0.33 0.33 0.32 0.31 

25.25 0.30 0.30 0.30 0.28 0.27 

25.00 0.27 0.27 0.27 0.25 0.24 

24.90 0.26 0.26 0.25 0.24 0.23 

24.80 0.25 0.25 0.24 0.23 0.22 

* 

 
 
 

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 

IRPC 3.72 48,225,197 224,391,100 365% 

CSS 1.43 3,021,701 13,687,000 352% 

GGC 11.70 1,209,600 5,424,100 348% 

BAM 18.20 33,224,658 111,234,400 234% 

AMATA 20.00 4,571,742 14,566,400 218% 

 
 
 
 
 
 
 
 
 

IRPC : śŪļŪŗůƔőōũşĺŮƔőŚůőŴţőůťŵőşōŽŪőŵśĹŏŭƓ 
3.68 ŒŪŏŸŌŽ ŏŬŠŏŪĿŴśŬƓřĹŝũŒŴœŻőŒşĹ 
 
 
 
 
 

 
 
AMATA : ŴśŬƓřŴţŻőŵśĿŃůƔťĹŝũŒŴĺŽŪřŪţŝũĿŀŪĹŏŭƓ
ŚůőŴţőůťŵőşśũŒŏŭƓ 19.70 ŒŪŏ œśŨŴřŬőŷőśŨŚŨŢũƔő
őŭƔřŭŶťĹŪŢŗůƔőōũşŢŝũŒŸŌŽŒŽŪĿ 
 
 
 
 

Support 19.70 19 

Resistance 20.50 21 

 

 

 

 

Support 3.68 3.60 

Resistance 3.78 3.90 
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COMMODITY MARKET 

Crude Oil (WTI) 
 

Cotton 

 Level 1 Level 2 

Support 67.50 66 

Resistance 70 73 

   

   
 
 
 
 
 
 
 
 
 
 

śŪļŪŕŽŪŚ œśũŒōũşĺŮƔőťŚżŪĿŵĺŻĿŵĹśżĿōżťŴőůƓťĿ ŏŬŠŏŪĿłżşĿőŭƔŚũĿļĿŴœŻőŒşĹ řŭ
ŶťĹŪŢŏŭƓŀŨŸŌŽŴţŻőĹŪśœśũŒōũşĺŮƔőōżť 

œśũŒōũşĺŮƔőōżťŴőůƓťĿ 

 
 

 
 

 Level 1 Level 2 

Support 60 58.50 

Resistance 61.50 62 

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪřũő ŢŪřŪśŎœŬŌŷőŵŌőŒşĹ ŶŌŚŸŌŽśũŒŵśĿţőŰőŀŪĹĹŪśŏŭƓśũłŴŃŭŚŚůőŚũő
şżŪŀŨśżşřřůťĹũŒĹŝŰżřŶťŴťĹŷőĹŪśœśũŒŝŌĹƁŪŝũĿĹŪśŔŝŬō ŏŪĿŴŏļőŬļŏŬŠŏŪĿŴœŻő
ŒşĹ ĹƁŪŝũĿĺŮƔőŏŌŢťŒŵőşōŽŪőŢƁŪļũŅŒśŬŴşŋ 62 ŌťŝŝŪśƀŢţśũňōżťŒŪśƀŴśŝ 

ĹƁŪŝũĿĺŮƔőŏŌŢťŒŵőşōŽŪőŢƁŪļũŅ 
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Gold Futures 

Contracts Long Short Net YTD 

Institution 4443 9337 -4894 -4777 

Foreign 10915 6926 3989 13469 

Local 16225 15320 905 5376 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GOH20 

 

ŘŪŖţŝũĹŴśŬƓřĹŝũŒŴœŻőŒşĹ 

 
őũĹŝĿŏŰőŴĺŽŪŃůƔťŏťĿļƁŪŴőůƓťĿŷőŶťĹŪŢşũőŴŏŠĹŪŝ

ļśŬŢōƀřŪŢ 

ŘŪŖŏŪĿŴŏļőŬļ ŷőŘŪŖţŝũĹśŪļŪŏťĿļƁŪŢżĿ

ŢũŅŅŪŋĹŪśŖũĹōũşŴŢśŻŀŢŬƔő ŀŪĹĹŪśŗůƔőōũşĺŮƔőŏŨŝŰ 

Downtrend Line ĺťĿśťŒĹŪśŖũĹōũşĺŮƔőřŪ ŏŬŠŏŪĿŴśŬƓř

ĹŝũŒŴœŻőŒşĹ  

ŷőśŨŚŨŢũƔőťŪŀřŭŚżťōũşŢŝũŒŸŌŽŒŽŪĿ ŵōżřťĿŴœŻő

ŀũĿţşŨŷőŴĺŽŪŢŨŢř 

 

 

 

 

 

 

 

şũőŏŭƓ 24 Ő.ļ. 2019 
ĹťĿŏŰő SPDR ŃůƔťŏťĿļƁŪ 2.93 ōũő 
ĺŮƔőřŪŏŭƓśŨŌũŒ 888.86 ōũő 

 
 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1488 1480 1510 1520 

    
 

 

 

 

 

 

 

 

 

 ŖťśƀōşżŪĿ Wait and See 
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USD Futures 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDH20 

 

 

 

 

 

 

 

 

 

ŚũĿŸřżŏŨŝŰŔżŪőŵőşśũŒ 30.00 ŒŪŏ/ŌťŝŝŪśƀ  

śťŒţŝũĹŚũĿŵĹşżĿōũş Sideway 

 

 ŖťśƀōŴœŬŌ Long ŏŭƓŒśŬŴşŋ 30.20 ŒŪŏ/ŌťŝŝŪśƀ 

şŪĿŴœŽŪţřŪŚŏŭƓ 30.37 ŒŪŏ/ŌťŝŝŪśƀ ōũŌĺŪŌŏŰőŏŭƓ 

30.10 ŒŪŏ/ŌťŝŝŪśƀ 

 
 

 

 

 

 

 

 

ŘŪŖŏŪĿŴŏļőŬļļżŪŴĿŬőŒŪŏ ŵĺŻĿļżŪĺŮƔőřŪŵōŨŵőş

śũŒ 30.00 ŒŪŏ/ŌťŝŝŪśƀ ŵŝŽşŴĹŬŌĹŪśťżťőļżŪŢŝũŒŏũőŏŭ 

ŏŬŠŏŪĿĺťĿļżŪŴĿŬőŒŪŏŚũĿļĿŴœŻőĹŪśŵĹşżĿōũş Sideway 

ŢśŽŪĿňŪőŏŭƓ 30.00 ŒŪŏ/ŌťŝŝŪśƀ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
 
 

ŵőşśũŒ ŵőşōŽŪő 
30.10 30.00 30.25 30.30 

 

 

 

 

 

 


