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SET INDEX 

ŵőşśũŒ 1595 1590 

ŵőşōŽŪő 1604 1605 
 

 

 

 

 

 

ŴłŽŪōŬŌŵőşōŽŪő 1604 ŀŰŌ řŭ
ŶťĹŪŢťżťőōũşŴĺŽŪţŪ 1595 ŀŰŌ 

 

Ō 

 

 

 

 

 

 

 

 

ŴśŪŚũĿœśŨŴřŬő 1578-1580 ŀŰŌ řŭ

ŶťĹŪŢŢśŽŪĿ Bottom ŷőśŨŚŨŢũƔőŸœŵŝŽş 

ŴşŽőŌŮĿ Low ōƁƓŪĹşżŪ 1580 ŀŰŌ ĹŝŪŚŴœŻő

ĺŪŝĿŴōŻřōũş ŁŨőũƔőřŭŶťĹŪŢŏŭƓŀŨŏŨŝŰŵőş

ōŽŪő 1604 ŀŰŌŴŖůƓťŚůőŚũőśťŒŒşĹŷőśŨŚŨ

ŎũŌŸœ ōŪř Bullish Divergence 

ŢżşőŴłŽŪļŪŌōŬŌŵőşōŽŪő 1604-

1605 ŀŰŌ řŭŶťĹŪŢťżťőōũşŴĺŽŪţŪ 

1595/1590 ŀŰŌ 

 

 

 

 

 

Technical Review:  

 S50Z19 : ŴłŽŪţŪĹŴœŬŌōŬŌŵőşōŽŪő 1075 ŀŰŌ řŭŶťĹŪŢťżťőōũşśŪŚ łř. ŴĺŽŪŵőşśũŒ 1065-1068 ŀŰŌ 

 Momentum Trading : AMATA , DTAC  

 Swing Trading : WHA , RATCH 

 DW : CBG (CALL) 

 

 

 

 

 
  

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

Contracts Long Short Net YTD 

Institution 29433  31531  (2098) (72) 

Foreign 44466  45216  (750) 103173  

Local 103141  100293  2848  -103,101 

 
 
 

ĹŝŚŰŏŐƀ S50Z19 

 

 

 

 

 

 

 

 

 

ţŪĹŴłŽŪŴœŬŌōŬŌŵőşōŽŪő 1075 ŀŰŌ śŨşũĿĹŪś

ťżťőōũşŷőśŪŚ łř. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

30 ō.ļ. 62 őũĹŝĿŏŰőōżŪĿłŪōŬ Short ŢŰŏŐŬ 750 

ŢũŅŅŪ   

śťŒţŝũĹŚũĿļĿŶťĹŪŢŢśŽŪĿ Bottom śŨŚŨŢũƔő Ÿœ

ŵŝŽş ŀŪĹ Bullish Divergence řŭĹśťŒŒőśťŏŌŢťŒ 

1084 ŀŰŌ ŚĹŴşŽőţŝŰŌ 1058-1060 ŀŰŌťŭĹśťŒ ŴŢŭƓŚĿŴŀť 

ŵőşśũŒ 1053 ŀŰŌ 
ŢżşőśťŒŴłŽŪţŪĹŴœŬŌōŬŌŵőşōŽŪő 1075 ŀŰŌ śŨşũĿ

ĹŪśťżťőōũşśŪŚ łř. ŝĿŢűżŵőşśũŒ 1065-1068 ŀŰŌťŭĹ

śŨŝťĹ 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 ŖťśƀōşżŪĿ ŵőŨŴœŬŌ Short ţŪĹŴœŬŌōŬŌŵőşōŽŪő 

1075-1076 ŀŰŌ  

ŵőşśũŒ ŵőşōŽŪő 

1065-1068 1063 1080 1082 
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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 34.50 6.10 258 1521 25.91 8.59 1084.50 0.01 10.41% 0.74 23.05 

S50Z19C1075 18.50 4.30 399 3589 0.91 17.59 1093.50 0.02 10.13% 0.53 30.81 

S50Z19C1100 8.80 1.70 1188 4,864 0.00 8.80 1108.80 0.03 10.34% 0.31 38.44 

S50Z19C1125 4.10 0.60 665 6,733 0.00 4.10 1129.10 0.05 10.98% 0.17 43.84 

S50Z19C1150 2.00 0.30 155 4,441 0.00 2.00 1152.00 0.07 11.84% 0.09 46.89 
             

P
u

t 
O

p
ti

o
n

 S50Z19P1050 10.10 -3.60 904 5675 0.00 10.10 1039.90 -0.03 12.44% -0.29 -31.24 

S50Z19P1075 18.90 -6.10 743 4,149 0.00 18.90 1056.10 -0.02 11.75% -0.47 -26.86 

S50Z19P1100 34.40 -8.50 137 2,291 24.09 10.31 1065.60 -0.01 12.29% -0.66 -20.50 

S50Z19P1125 55.50 -6.90 4 618 49.09 6.41 1069.50 -0.01 14.23% -0.77 -14.90 

S50Z19P1150 77.70 -7.90 5 366 74.09 3.61 1072.30 0.00 15.62% -0.85 -11.70 
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SECTOR OUTLOOK 

 
 

 Level 1 Level 2 

Support 424 418 

Resistance 437 445 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřŐőŪļŪś ŴĹŬŌŵśĿŃůƔťĹŝũŒŴĺŽŪřŪťŚżŪĿţőŪŵőżő 
œśŨŴřŬőŴĺŽŪŢűżśťŒĹŪśŗůƔőōũş řŭŵőşōŽŪőśťŏŌŢťŒ 437 ŀŰŌ 
ţŪĹŔżŪőśŨŌũŒŌũĿĹŝżŪşŸŌŽ ŌŮĿŘŪŖŒşĹĹŝũŒřŪ 

Banking 

ŗůƔőōũşśŨŚŨŢũƔő 

 Level 1 Level 2 

Support 25100 24900 

Resistance 25400 25800 

   
 
 
 
 
 
 
 
 
 
 
 
 

ŌũłőŭĹŝŰżřŖŝũĿĿŪőŵŝŨŢŪŐŪśŋűœŶŘļ ŢŪřŪśŎŚůőŵőşśũŒ

ŢƁŪļũŅŏŭƓŒśŬŴşŋ 25100 ŀŰŌ œśŨŴřŬőŴĺŽŪŢűżśťŒ Technical 

Rebound 

 ŚůőŵőşśũŒŢƁŪļũŅ 

 
 

Energy & Utilities 
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Top Most Active 

 
 
Support 156.50 153 Resistance 164.50 170 

 

 

 

GULF : śŪļŪŚżťōũşŝĿřŪŵōŨŵőşśũŒŴŢŽőļżŪŴŁŝŭƓŚ 50 şũő ŵŏżĿŴŏŭŚőŴĹŬŌśűœŵŒŒ 
Hammer ŝŰŽőŴŌŽĿĹŝũŒŷőśťŒŢũƔő 

Support 40 38.50 Resistance 42.50 44 
 

 

 

 

EA : Downside ĹŪśťżťőōũşļżťőĺŽŪĿŀƁŪĹũŌ RSI ŴĺŽŪŢűżŴĺō Oversold śťŌűŵőş
śũŒ 40 ŒŪŏ 

 
 

Support 78 77 Resistance 79 80 
 

 

 

 

AOT : śŪļŪŚũĿļĿĺŮƔőŏƁŪ All time high ŷţřżťŚżŪĿōżťŴőůƓťĿ ŏŬŠŏŪĿŚũĿļĿŵĺŻĿŵĹśżĿ 
řŭŶťĹŪŢŴţŻőĹŪśœśũŒōũşĺŮƔőōżť  

 
 
 

Support 172.50 170 Resistance 180 184 
 

 

 

BBL : ŴĹŬŌŵśĿŃůƔťśŰőŵśĿŴĺŽŪřŪ ŵŏżĿŴŏŭŚőŴĹŬŌśűœŵŒŒ BIG WHITE CANDLE ŏƁŪ
ŷţŽ UPSIDE ŴœŬŌ řŭŵőşōŽŪőŎũŌŸœśťŏŌŢťŒŏŭƓ 180 ŀŰŌ 
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Swing Trading 

 
 

Support 71.50/70 

Resistance 76 

Stop loss 69.75 

 
 
 
 
 
 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

śŪļŪŴĹŬŌĹŪśŚżťōũşŝĿřŪ ŷĹŝŽŵőşśũŒ
ŢƁŪļũŅŒśŬŴşŋ 70 ŒŪŏ řŭŶťĹŪŢŴĹŬŌ 
Technical Rebound ŏŭƓśŨŌũŒŌũĿĹŝżŪş 76 
ŒŪŏ 

R
A

T
C

H 

Support 4.66 118 17.20 45 205 87.25 4.80 

Resistance 4.74-4.80 Ƈ 17.60-18 46.50-47 209-210 90 5-5.20 

Stop loss 4.64 116 17.00 44.75 204 86.75 4.74 

 
 
 
 
 
 
 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő (BUY) 

řŭśťŒŏŭƓŀŨĹŝũŒōũşŵŒŒ Head & 
Shoulders ŴĺŪŢűżŴœŽŪţřŪŚţŝũĹ 4.86 ŒŪŏ 
ŶŌŚśŨţşżŪĿŏŪĿřŭŵőşōŽŪőŚżťŚśťŏŌŢťŒ 
4.74-4.80 ŒŪŏ 

 

W
H

A 
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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 CBG24C2003A Implied Volatility 62.00% 

Underlying CBG Delta 33.61% 

Type Call Listing Date 30-Sep-2019 

Strike 105.333 Last Trading Date 31-Mar-2020 

Conversion Ratio 9.32354 Expire 
Date(Maturity 
Date) 

03-Apr-2020 

Moneyness -22.39% OTM outstanding (30-
Oct-2019) 

362,600 

 
 
 
 
 
 

 CBG : CBG24C2003A 

 śŪļŪŚżťōũşŝĿřŪŏŭƓŒśŬŴşŋŵőşśũŒŏŭƓ 81.50 ŒŪŏ ŶŌŚŏŬŠŏŪĿŷő

ŘŪŖśşřŚũĿŴœŻőŵőşŶőŽřĺŪĺŮƔő ļŪŌŷőśŨŚŨŢũƔőőŭƔřŭŶťĹŪŢŴĹŬŌ Technical 

Rebound ŏŭƓŒśŬŴşŋŌũĿĹŝżŪş 

ōũŌĺŪŌŏŰőĹśŋŭţŝŰŌ 80 ŒŪŏ 

 

 

 

 

 

ŵőşśũŒ ŵőşōŽŪő 
81.50 80 85 87 

 

 

 

 

 

 

 

 

 

 
  

Underlying Bid* DW Bid Price(THB) * 

31-Oct-2019 01-Nov-2019 04-Nov-2019 05-Nov-2019 06-Nov-2019 

82.75 0.68 0.67 0.66 0.65 0.65 

82.50 0.67 0.66 0.65 0.64 0.64 

82.25 0.66 0.65 0.64 0.63 0.63 

82.00 0.65 0.64 0.63 0.63 0.62 

81.75 0.64 0.63 0.62 0.62 0.61 

81.50 0.63 0.63 0.61 0.61 0.60 

81.25 0.62 0.62 0.60 0.60 0.60 

81.00 0.61 0.61 0.59 0.59 0.59 

80.75 0.60 0.60 0.59 0.58 0.58 

* 

 
 
 

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 

SPVI 2.32 2,277,809 13,529,700 493% 

TPIPP 4.58 18,017,473 82,124,100 355% 

PTTEP 122.50 4,038,775 16,565,600 310% 

DTAC 62.25 3,777,061 15,056,700 298% 

AWC 6.05 42,106,785 167,011,000 296% 

 
 
 
 
 
 
 
 

SPVI : śŪļŪŗůƔőōũşĺŮƔőřŪŀżťŏŭƓŵőşōŽŪőĺťĿ
ĹśťŒĹŪśŖũĹōũşŏŭƓ 2.36 ŒŪŏ ţŪĹŔżŪőŸœŸŌŽŀŨřŭ
ŴśŬƓřřŭŏŬŠŏŪĿŴłŬĿŒşĹ 
 
 
 
 

 
 
AWC : śŪļŪĹƁŪŝũĿŏƁŪňŪőŏŭƓŵőşśũŒ 6 ŒŪŏ ļŪŌ
śŪļŪŵĹşżĿōũş Sideway ŏŭƓŒśŬŴşŋŌũĿĹŝżŪşŴŖůƓť
ŢŨŢřĹƁŪŝũĿ 
 
 
 
 

Support 6 5.80 

Resistance 6.30 6.45 

 

 

 

 

Support 2.20 2 

Resistance 2.36 2.50 
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COMMODITY MARKET 

Crude Oil (WTI) 
 

Cotton 

 Level 1 Level 2 

Support 65 64 

Resistance 66 68 

   

   
 
 
 
 
 
 
 
 
 
 

śŪļŪŕŽŪŚ ŏŬŠŏŪĿĹŪśŵĹşżĿōũşłżşĿőŭƔŵĺŻĿŵĹśżĿ ŶŌŚŝżŪŢŰŌĹƁŪŝũĿŢśŽŪĿ High 
ŷţřżťŚżŪĿōżťŴőůƓťĿ œśŨŴřŬőřŭŶťĹŪŢœśũŒōũşĺŮƔőōżť 

ŶřŴřőōũřĹŪśĺŮƔőŵĺŻĿŵĹśżĿ 

 
 

 
 

 Level 1 Level 2 

Support 54 52 

Resistance 57 59 

   
 
 
 
 
 
 
 
 
 
 

śŪļŪőƁƔŪřũőťżťőōũşŝĿřŪ ţŝũĿĹŪśśŪŚĿŪőŢōžťĹőƁƔŪřũőŌŬŒŢţśũňŏŭƓŢűĿĹşżŪĹŪś
ļŪŌĹŪśŋƀ ŏƁŪŷţŽŴœŻőœũŀŀũŚĹŌŌũőśŪļŪ ŏŪĿŴŏļőŬļŸřżļşśţŝŰŌśŨŌũŒ 54 ŴţśŭŚŅ 
ŴŖśŪŨŎŽŪţŝŰŌŀŨŴœŻőĹŪśŌŮĿŘŪŖŴłŬĿŝŒŴĺŽŪřŪ 

ŸřżļşśţŝŰŌ 54 ŴţśŭŚŅ 
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Gold Futures 

Contracts Long Short Net YTD 

Institution 15429  16591  (1162) -5,371 

Foreign 6552  9057  (2505) 103,173 

Local 19094  15427  3667  -103,101 

 
 
 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő GOZ19 

 

ţŪĹŏŨŝŰŔżŪő 1500 ŌťŝŝŪśƀ 

 ŀŨŴśŬƓřĹŝũŒřŭŏŬŠŏŪĿŴłŬĿŒşĹ 

 

 

 

ŐőŪļŪśĹŝŪĿŢţśũň (ŴŗŌ) œśũŒŝŌťũōśŪŌťĹŴŒŭƔŚ

ŝĿ 0.25% ŢűżśŨŌũŒ 1.50-1.75% ŷőĹŪśœśŨłŰřŴřůƓťļůő

ŔżŪőřŪ ŴœŻőœũŀŀũŚţőŰőśŪļŪŏťĿļƁŪ 

ŘŪŖŏŪĿŴŏļőŬļśŪļŪŏťĿļƁŪŗůƔőōũşĹŝũŒřŪŀżťŏŭƓ

ŵőşōŽŪő 1500 ŌťŝŝŪśƀťŭĹļśũƔĿ ŶŌŚĹŪśŏŨŝŰŔżŪőśŨŌũŒ

ŌũĿĹŝżŪşŴœŻőĹŪśŌŮĿŏŬŠŏŪĿŴłŬĿŒşĹŴĺŽŪřŪ ţŝũĿŀŪĹŏŭƓŖũĹōũş

ŷőĹśťŒ Downtrend Channel ĹşżŪ 1 ŴŌůťő ŵŝŨŀŨ

ŚůőŚũőřŪĹĺŮƔőţŪĹŢŪřŪśŎŚůő 1510 ŌťŝŝŪśƀ 

 

 

 

 

 

 

şũőŏŭƓ 30 ō.ļ. 2019 
ĹťĿŏŰő SPDR ĺŪŚŏťĿļƁŪ 1.76 ōũő 

ŴţŝůťŏŭƓśŨŌũŒ 915.55 ōũő 
 
 
 
 

ŵőşśũŒ ŵőşōŽŪő 
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 ŖťśƀōşżŪĿŵőŨśť Follow Long ŴřůƓťśŪļŪŏťĿļƁŪ

ŔżŪőŵőşōŽŪő 1500 ŌťŝŝŪśƀ şŪĿŴœŽŪţřŪŚŏƁŪ

ĹƁŪŸśŏŭƓ 1510-1515 ŌťŝŝŪśƀ ţŝŰŌ 1490 

ŌťŝŝŪśƀōũŌĺŪŌŏŰő 
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USD Futures 

ļƁŪŵőŨőƁŪśŨŚŨŢũƔő USDZ19 

 

 

 

 

 

 

 

 

 

ōŬŌ Downtrend Line ŷőśťŒŚżťŚ 

 

 

 

 

 ŖťśƀōşżŪĿŵőŨ Wait and See 

 
 

 

 

 

 

 

 

 

 

ŘŪŖŴŏļőŬļśŪŚ 240 őŪŏŭ ŴłŽŪőŭƔļżŪŴĿŬőŒŪŏŵĺŻĿļżŪ

ţŝũĿŀŪĹŏŭƓťżťőļżŪōŬŌ Downtrend Line ŷőśťŒŚżťŚ

ōŪřŏŭƓœśŨŴřŬőŸşŽ ļŪŌļżŪŴĿŬőŒŪŏřŭŶťĹŪŢŏŭƓŀŨŵĺŻĿļżŪŢŝũŒ

řŪŏŭƓŒśŬŴşŋŵőşśũŒ 30.10 ŒŪŏ/ŌťŝŝŪśƀ ťŭĹśŨŝťĹ 
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30.15 30.10** 30.25 30.30 

 

 

 

 

 

 



 

 
 

Chart Insight  

14 | Page October 31, 2019 
 

 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 

 

Market Summary & Theoretical Price 

SET50 Index Futures  

Series Settle Change 
Vol 

Contracts 
Vol 

Change OI 
OI 

Change 
Days to 
Delivery 

Theoretical Div. 
Yield 

Fund 
Rate Basis 

Premium 
Discount Theoretical Lower Upper 

S50X19 1074.7 1.90 1 -8 27 -1 28 1077.34 1076.51 1081.67 0.02% 0.0175 -1.21 -2.64 

S50Z19 1074.5 10.10 162706 162706 329348 329348 57 1078.21 1076.53 1087.03 0.38% 0.0175 -1.41 -3.71 

S50F20 1072 12.50 6 0 3 0 91 1077.81 1075.13 1091.90 1.04% 0.0175 -3.91 -5.81 

S50H20 1068.9 9.40 11518 250 35376 1827 148 1074.69 1070.33 1097.59 2.03% 0.0175 -7.01 -5.79 

S50M20 1065.5 9.40 2172 404 8322 401 242 1066.42 1059.29 1103.87 3.08% 0.0175 -10.41 -0.92 

S50U20 1061 8.90 635 -51 2048 114 334 1061.24 1051.40 1112.93 3.24% 0.0175 -14.91 -0.24 

Gold Futures  

Series Settle Change 
Vol 

Contracts 
Vol 

Change 
OI 

OI 
Change 

Days to 
Delivery 

Theoretical Premium / 
Discount 

Risk Free Rate 
Theoretical Lower Upper 

GFZ19 21,500 -30 55 -5 1,041 37 57 21,533 21,500 21,709 -33.11 1.75% 

GFG20 21,580 20 14 -253 288 -165 119 21,597 21,527 21,965 -16.95 1.75% 

GFJ20 21,630 30 2 2 21 21 181 21,661 21,554 22,220 -30.78 1.75% 

Gold Online Futures 

Series Settle Change 
Vol 

Contracts Vol Change OI OI Change Days to Delivery Theoretical 

GOZ19 1499.40 -2.00 9167 -6726 53182 -1613 57 1501.55 

USD Futures  

Series Settle OI Change Days to Delivery Theoretical Basis 

USDX19 30.29 0.09 28 30.24 0.12 

USDZ19 30.19 0.02 57 30.31 0.02 

USDF20 30.20 0.03 91 30.39 0.03 

USDH20 30.19 0.05 148 30.53 0.02 
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�•�¦�·�¬�´�š�®�¨� �́„�š�¦� �́¡�¥�r �¢�·�œ�´�œ�Á�Ž�¸�¥ �Å�Ž�¦� �́ �‹�µ�„� �́— (�¤�®�µ�•�œ) �°�µ�‹�Á�ž�È�œ�Ÿ�¼�o�—�¼�Â�¨��£�µ�¡�‡�¨�n�°�Š (Market Maker) �Â�¨�³�Ÿ�¼�o�°�°�„�Ä�•��µ�‡� �́•�Â��—�Š��·�š�›�·�°�œ�»�¡� �́œ�›�r (Derivative Warrants) �•�œ�®�¨� �́„�š�¦� �́¡�¥�r AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS, 


