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SET INDEX 

ŵőşśũŒ 1575 1570 

ŵőşōŽŪő 1585 1590 
 

 

 

 

 

 

śťĹŪśŚůőœŬŌŴţőůťŵőşōŽŪő 1580 
ŀŰŌ ŴŖůƓťŚůőŚũőśťŒĹŪśŗůƔőōũş 

 
ŴřůƓťşŪőőŭƔŌũłőŭŗůƔőōũşĺŮƔőřŪŀżťŏŭƓ

ŵőşōŽŪőŢƁŪļũŅŏŭƓ 1580 ŀŰŌ ţŪĹŌũłőŭ

ŢŪřŪśŎŚůőœŬŌŴţőůťśŨŌũŒŌũĿĹŝżŪş ŀŨŴœŻő

ŢũŅŅŪŋĹŪśĹŝũŒōũşŷőŘŪŖţŝũĹŵŝŨřŭ

ŶťĹŪŢŗůƔőōũşŸŌŽōżťŴőůƓťĿ   

ŷőĹśŋŭŏŭƓŸřżŢŪřŪśŎŚůőŴţőůťŵőş

ōŽŪő 1580 ŀŰŌ ŘŪŖŀŨŚũĿŴœŻőĹŪś 

Sideway ŷőĹśťŒ 1550-1580 ŀŰŌ 

 

 

 Technical Review   

¶ S50H20 : ōŽťĿŚůőŴţőůť 1070 ŀŰŌ ŏŬŠŏŪĿŀŮĿŀŨĹŝũŒřŪŴœŻőŒşĹ 

¶ Momentum Trading : PLANB,SISB 

¶ Swing Trading : TOA,PRM 

¶ DW : SPRC (Call) 
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SET50 Index Futures 

Contracts  Long  Short  Net  YTD 

Institution  41557 39935 1622 -20123 

Foreign  61072 58338 2734 21836 

Local 67854 72210 -4356 -1713 

 
 
 

ĹŝŚŰŏŐƀ S50H20 

 

 

 

 

 

 

 

 

 

ōŽťĿŚůőŴţőůť 1070 ŀŰŌ ŏŬŠŏŪĿŀŮĿŀŨĹŝũŒřŪ

ŴœŻőŒşĹ 

26 Ő.ļ. 62 őũĹŝĿŏŰőōżŪĿłŪōŬ Long ŢŰŏŐŬ 

2,734 ŢũŅŅŪ 

 ļżŪ Basis ĺťĿ S50H20 ťŚűżŏŭƓśŨŌũŒ -3.84 ŀŰŌ 

 ŌũłőŭĹƁŪŝũĿĺŮƔőŷĹŝŽśŨŌũŒŵőşōŽŪőŢƁŪļũŅŏŭƓ 1070 

ŀŰŌ ŃŮƓĿśŨŌũŒŌũĿĹŝżŪşŴœŻőŀŰŌōũŌŢŬőŏŬŠŏŪĿĺťĿŌũłőŭ ŶŌŚ

ţŪĹŢŪřŪśŎŴţőůťŸŌŽ ŀŨŢũŅŅŪŋĹŪśĹŝũŒōũşŷőŘŪŖ

ţŝũĹŵŝŨřŭŶťĹŪŢŗůƔőōũşōżťŴőůƓťĿ 

 

¶ Ŗťśƀō Short ōŽőŏŰőŏŭƓ 1065 ŀŰŌ ŎůťśťŏƁŪĹƁŪŸśŏŭƓ 
1058 / 1055 ŀŰŌ ōũŌĺŪŌŏŰőĹśŋŭĺŮƔőŔżŪő 1072 
ŀŰŌŵŝŨ Follow Long  

ŵőşśũŒ ŵőşōŽŪő 

1062 1058 1070 1075 
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SET50 Index Options 

 
 
 
 

ĹŝŚŰŏŐƀ :  Wait and See 

ĺŪŌŏŰőŢűĿŢŰŌ : - 

ĹƁŪŸśŢűĿŢŰŌŏŪĿŏŜšņŭ : ŸřżŀƁŪĹũŌ 

ŴœŽŪţřŪŚĹŪśŏƁŪĹƁŪŸś : - 

ŀŰŌļŰŽřŏŰő(ŴřůƓťţřŌťŪŚŰ) : - 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ļƁŪŵőŨőƁŪ : Wait and See 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

SET50 
Index  

Long  
S50H20C1075 

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
pt

io
n

 S50H20C1025 48.90 18.10   67 45.74 3.16 1073.90 0.00 6.02% 0.93 20.46 

S50H20C1050 32.80 13.90 59 556 20.74 12.06 1082.80 0.01 8.88% 0.69 22.62 

S50H20C1075 19.50 9.10 357 1956 0.00 19.50 1094.50 0.02 9.37% 0.50 27.19 

S50H20C1100 10.60 5.60 332 3,782 0.00 10.60 1110.60 0.04 9.70% 0.32 32.07 

S50H20C1125 5.20 2.90 148 1,961 0.00 5.20 1130.20 0.06 9.89% 0.18 37.38 
             

P
ut

 O
pt

io
n

 S50H20P1025 8.20 -0.70 211 3396 0.00 8.20 1016.80 -0.05 11.88% -0.22 -28.13 

S50H20P1050 16.00 -0.90 193 1388 0.00 16.00 1034.00 -0.03 12.04% -0.35 -23.41 

S50H20P1075 27.50 0.80 76 620 4.26 23.24 1047.50 -0.02 12.20% -0.50 -19.41 

S50H20P1100 43.00 -3.10 55 239 29.26 13.74 1057.00 -0.01 12.52% -0.64 -15.90 

S50H20P1125 63.80 -2.50   18 54.26 9.54 1061.20 -0.01 14.12% -0.73 -12.29 
 
 
 
 
 
 



 

 
 

Chart Insight  

12 | Page December 27, 2019 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 

Gold Futures 

Contracts  Long  Short  Net  YTD 

Institution  2336 3471 -1135 -3790 

Foreign  3839 4489 -650 21836 

Local 10415 8630 1785 -1713 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GOH20 

 

ŚůőŴţőůť 1500 ŌťŝŝŪśƀ ŵŢŌĿŎŮĿļşŪř

ŵĺŻĿŵĹśżĿŷőśťŒĹŪśŗůƔőōũşőŭƔ 

 śŪļŪŏťĿļƁŪŸŌŽŵśĿţőŰőŀŪĹťũōśŪŔŝōťŒŵŏő

ŖũőŐŒũōśśũňŒŪŝŢţśũňŏŭƓœśũŒōũşŝŌŝĿ 

ŘŪŖŏŪĿŴŏļőŬļ śŪļŪŏťĿļƁŪŗůƔőōũşĺŮƔőŚůőŴţőůť

śŨŌũŒ 1500 ŌťŝŝŪśƀ ŵŢŌĿŎŮĿśťŒĹŪśŗůƔőōũşŏŭƓŵĺŻĿŵĹśżĿ 

ŵřŽşżŪśŨŚŨŢũƔőťŪŀŀŨŴŀťŵśĿĺŪŚŏƁŪĹƁŪŸśŏŭƓŒśŬŴşŋŵőşōŽŪő 

1515 ŌťŝŝŪśƀ ŵōżřťĿŀũĿţşŨĹŪśŚżťōũşŝĿřŪŏŭƓŵőşśũŒ 

1500 ŌťŝŝŪśƀ ŴœŻőŀũĿţşŨŴĺŽŪŢŨŢřŏŭƓŌŭ 

 

 

 

 

 

 

şũőŏŭƓ 26 Ő.ļ. 2019 
ĹťĿŏŰő SPDR ŃůƔťŏťĿļƁŪ 3.51 ōũő 
ĺŮƔőřŪŏŭƓśŨŌũŒ 892.37 ōũő 

 
 
 
 

ŵőşśũŒ ŵőşōŽŪő 
1500 1488 1515 1530 

    
 

 

 

 

 

 

 

 

 

¶ ŖťśƀōşżŪĿŵőŨśťŴœŬŌ Long ŏŭƓ 1500 ŌťŝŝŪśƀ 
şŪĿŴœŽŪţřŪŚŏƁŪĹƁŪŸśŏŭƓ 1515-1520 ŌťŝŝŪśƀ ōũŌ
ĺŪŌŏŰőĹśŋŭţŝŰŌ 1488 ŌťŝŝŪśƀ 
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USD Futures 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDH20 

 

 

 

 

 

 

 

 

 

Sideway ŢśŽŪĿňŪőŏŭƓśŨŌũŒ 30.00 ŒŪŏ/ŌťŝŝŪśƀ 

 

¶ ŖťśƀōŴœŬŌ Long ŏŭƓŒśŬŴşŋ 30.20 ŒŪŏ/ŌťŝŝŪśƀ 

şŪĿŴœŽŪţřŪŚŏŭƓ 30.37 ŒŪŏ/ŌťŝŝŪśƀ ōũŌĺŪŌŏŰőŏŭƓ 

30.10 ŒŪŏ/ŌťŝŝŪśƀ 

 
 

 

 

 

 

 

 

ŘŪŖŏŪĿŴŏļőŬļļżŪŴĿŬőŒŪŏ řŭŘŪŖŏŭƓļĿŴŌŬřļůťĹŪś

ŵĹşżĿōũş Sideway ŏŭƓśŨŌũŒ 30.00 ŒŪŏ/ŌťŝŝŪśƀ ŴśŪŚũĿŷţŽ

őƁƔŪţőũĹĹŪśŵĺŻĿļżŪŏŨŝŰśŨŌũŒŌũĿĹŝżŪşĺťĿŴĿŬőŒŪŏ řŭŶťĹŪŢ

ŴĹŬŌőŽťŚ 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
30.10 30.00 30.25 30.30 

 

 

 

 

 

 


