FINANSIA SYRUS

Analyst: Natapon Khamthakrue
Register No.: 026637

DERIVATIVES FOCUS

1 November 2016

www.fnsyrus.com, FB: Finansia Syrus Research

o { { { & 9 { @ 9
SET50 ﬂﬂLﬂﬁa%Zﬁ?‘l%ﬂiaﬂLlﬂU lﬁaia@ﬂﬁl’?&‘g&l Fomc waaiWantiluilovanianan uaznmlizgw AIN. ‘ﬁll/uﬁi’h’)ilﬂ’)ﬂ?%

A AAN19

AHERT

$50Z16

nanay 29 5.4,

-

6 nfiidaaning 5390

1 §

RLLLL- AL LLE L LLLLLA

Nagnan9Laan: Long S50216 tilaaandnn 930 9 ¥inmls 940-943 9a Ga1AY® 925 90

amuzanain: d1lade Short w1z SET50 Uacinin 938 9a 1wilai 930 9

L J ot 4 a
nasm%‘nan: Trading LLuu2# Short 89 Long S50Z16 ﬂ"lEIi(;fﬂiE]iJ 930-940 In Glﬂ‘ll']ﬂ"q%l,flaﬂﬂﬂ”l\‘l

usDz16 ” Uaaaaniwzing
WNﬂﬂ'\H‘ 29 5.m. 16
TMBZ16 h . o .
Long TMBZ16 'Vl'lﬂ'lli 2.20-2.25 U @l@l'ﬂ']ﬁ‘i’!% 2.00 U

‘WNﬂB'Iﬂq 29 5.m. 16
THAIZ16 . .

“ Long THAIZ16 #ininl5 28.50-29.00 UM GiAZIANY 27.00 LN
‘WNﬂB'Iﬂq 29 5.m. 16
GFZ16 e .

ﬁ Long GFZ16 vini 1571 $1,290-1,295/0z Ginananw $1,260/0z
w»uAa1Y 29 5.0. 16 q

SET50 Index Futures: tadanlnalwnsauidwifanuiiiannn

nagnsuan: Trading WUV Short a9 Long $50216 n1alansay 930-
940 90 ARPIANULINBRANINNIT AT U 530

nagnsn1giian: Long S50Z16 Liiadanaa11 930 90 finnls 940-943
0 AAVIAN® 925 I

aouzanain: alada Short w31z SET50 Uaaindn 938 ga Tllad
930 90

$50216 Nuwitdaadanlrlunsauuauaizlsanmnistaansgiwn
119 I@ﬂ@ﬂ@%ﬁg@-g{q@wwﬁmﬁm 5 90 (932.5-937.5 90) Uaz Basis 1
waeulnanisdaf 1.5 30 sxrianitasaaiasoduindonln g uash
wwdganuiniauiassatasslnidannsenude Tagiuiiinasz sy
Uszgu FOMC (1-2 W.0. 16) @autnwinnaziilszgy asu. Uszdrdlendt 7
masgdasmInszduiasgelissmmauninlddoiiasnoldnsnaula
Tuszaufiinels dsdadudadoiivhldamadifanuamaniandauanle
dr9aanil agnelsfiany nszuaSudilnasandaiiias lagdsmdunsan
§TRI 2,959 F1UUN 218%% 2,450 A1UUIN Ue Net  Long 14 Index
Futures L&N¥ag 2,096 §Qw1%Ia 390 S1kLN

dmSuunlduduil a1adn $50216 aztadanluinauiBeay 91U
NAGHDI (1) 310U THE TS o UG998 4% A1aIN9TFINAALNY
SET50 17 5 9@ (MARILBRY 2% UMD 25% 289 SET50) (2) Aw
AN inaaanvadnizuaidugudimd mldinamuludzmaiu
i lsdusmnaiin-nang sawali SET50 Taisnansaduusald 3) aw
manafiangsusuesonlmdinindudads 5 uaz 10 Jusaauanis
FliSanuiFsafazsandansdadnianias santlasuuanfinadinldnlu
Fiuitae nsnaunudeaiveaduun uaainazdanauanlinnniin
wudnsmsaasmmssdarinin lasmudauusiisulunseudely

SET50 Index Futures Dec-16 (S50Z16) 1000.00
980.00
960.00
n P
£O35.10
o 920.00
b 900.00
| LT 880.00
L] 860.00
e 840.00
S 820.00
PR 800.00
Volume 500000
o || tr— o
—— 10
— g Ty S N o o o
~V/ N 10
Relative Strength Index
S e S A \%@\ W\\\’F(ﬁ 50
~
i@i I57iE E- f6ria @ 7720 E foit EE fafi E:\ [T Day
Trading by Investor Types
2,096
1,019
Contracts
-3,115
Institution Foreign Local
S50Z16-SET50
16.00
14.00
12.00
10.00
8.00
6.00
4.00
2.00
\/\/\/ 0.00
-4.00
-6.00
-8.00
e T Trafir a7 —Trm Day

% 1370 3




FINANSIA SYRUS

DERIVATIVES FOCUS

Register No.: 026637 www.fnsyrus.com, FB: Finansia Syrus Research

SET50 Index Options: Uaaaaniwzing

Uassgaineing

A @ a af
nWManeiauad SET50 Elumwmaaﬂmﬁnugwuu IWTIZNTA
ninudrznnsaiunaulaiss  dilwaadindenisinisdsuasazisy

USD Futures: ildauin/audaudouilan 9 lidaednin

Uassgainzing

mItadanlnives USD/THB aanutnswuy liifenisntaian
Wiasn lFuRuEAY Dollar Index Wazanawianiinulunany

Famz Sednhandunamnmaunsnussnuiismslwadioanaas
nzuaiin lagdnamanuanai 2,959 MU uazRu
2,450 1w dnsuumliuszezau maazedenlwiuuylad
famefidaaudely Tasaansaunisunisdafinsey 34.80-35.10

o . P v = o g W a & e
TEROE7 udmsNunauismasanianadsldmaunsniiatnld
o A o A, A o A R & a
luriudl inszarfidedlunmwnesdendasbidssupmda lwds
289fuuz1inn1T Trading 1 Index Options 1373sl#iRanydas

Fauzivae luian e
m*n/@mamsamg%
SET50 ndex (SETS0) US Dollar/Thal Baht.RT (IQXUSTE) EEnTn)
35.9000
1050.00 35.8000
e 35.7000
1000.00 e 35.6000
i N — S
P V |} 2
bo0 00 57 N 23800
)% I W Wt\\ﬂé\ — = 35.1000
50.00 i ik 324 5550
TR . 34.9000
00.00 A i R 34.8000
34.7000
i 750.00 34.6000
'olume 'Ir.\ 1OM|II\0n gﬁiggg
il bl N — FES
B . MACD . 0.1
e e e o Pag
Relative Strength Index e
RIS = g e NS L P S N 50 ~ ig
— TMB Futures Dec-16 (TMBZ16) b
Single Stock Futures: Long TMBZ16 o 5 40
2.35
2.30
Long TMBZ16 ﬂﬂﬂﬂli 2.20-2.25 U (‘ilﬂ‘ll’]ﬂ“q% 2.00 UN ;ig
A o o oV o o 2.15
91 TMBZ16 agiumaﬂumﬂau LLN&UGVLWLLNWI«!M'%’]T]LL%’JLN% £
' { o = ) A o v [ o o 2.05
dafoTniiariiuiiasdyyiondiuan vhlddafidudiuen 5 00
a &, 9 9 o 1.95
LW?J"I.I%GIQ‘W]LL%’)W’W%ﬂiz’gﬂ@an’J 2.20-2.25 U I@mam:mi 1.90
P XA a o & [ Aoy A A v A No Gaps 1.85
ABMBBIVUANMNTALABNINTY  ARINNNT AL WL ARLILFUALDRE MACD
o X o \ e o A & (- - ~ 0
25 '3%"]]%&’1‘/[,@ L0192 UTUALNND UG DR 2.20-2.25 UIN AN = ~
v\>/ V Vx‘\v/ o
N3y 2.00-2.20 U 3 \/ff Relative:-Strength-Index: 1
vwﬂ%w/ N VV“’M %\\7:/'\/ 28
30
20
%’%y 15113 Lﬁ?" 613 % I771) %« Teiis ‘s iz 3 Tioz Day
THAI Futures Dec-16 (THAIZ16) 32.00
Single Stock Futures: Long THAIZ16 .
§27.85
26.00
Long THAIZ16 ¥inri115 28.50-29.00 U GiRZNANY 27.00 LN .
a 9 A o o= a A w A 9 20.00
a1 THAIZ16 wannaum%lumstuwmumaummaﬂmﬂ .
o o Yo A v o a X A o A
AU Ml lomadSuainiudenseumsaaaLaunn? s
£ 14.00
28.50 UM sz 29.00 vmauaay laglwBladpiugin aa
1 e o { 2 A R MACD. 2
’J’]Nﬂﬂi:ﬂﬂﬂﬂ’l‘ﬁ]&ﬂ%@ﬂ@laLﬁé]x‘l ﬁnmmumiam}unmm:mu — \‘\\\vx/ﬁ\\ \,//CN/ (1)
A a v a Y S o a 4 =" % -
ﬂﬁzﬁ‘ﬂ‘.ﬁ.ﬂ’]Wﬂ’]ﬂWﬂiﬂ'ﬁ LREAUNUUINUAUNINRI A1aNIBUNIT !
u v 4 q — Relative . Strength._:Index 100
Rawlniszuzauil 27.50-28.50 Un T e e — =
Day

% 2370 3



FINANSIA SYRUS DERIVATIVES FOCUS

1 November 2016
Analyst: Natapon Khamthakrue

Register No.: 026637 www.fnsyrus.com, FB: Finansia Syrus Research
& o a ' q 1 Gold Spot ™~ Price,RT (IQXGL
Gold Futures: i1 159 Long fatitaslinan i - 1380.00
b ; 1360.00
f " 1340.00
o o { o 1320.00
Long GFV16 111151 $1,290-1,295/0z Anu1av® $1,260/02 \ L‘QA Eoon
TamasdlanwittafonlwiunieaanawIiNTwAsIAY b A 1260.00
s o ed 4 . A o da z ﬂ[f% = 1240.00
Aunsndidaodn lageauiasughaansgeiilaimsasnunnisen | = T
o T - = 1200.00
‘sm"lml,a:ﬂﬂmmmuqﬂﬂa Twid PMI mMamInaavadnaaan / 1180.00
a ) W v P> 'Y % o va —
Fanli asnun i lddsnniiasamanisatlinngn vlvidueana U
ﬁ%wmyl,l,a:%umwﬁmw,ﬂaauvl,ml,mmwaiag]ﬁawlmj TINNONA %/\ MACD -
o o g A & A a P 0
sz FOMC 2adiWa 2 1wiinmsh uazmatfenasdsesmniud NP
o o & v -20
ﬁﬁiﬂ“‘lﬂﬂ’]ﬂﬁﬂﬂ?'ﬂ'ﬂ%’] Relative Strength ™ Index
N \'\/\ 60
o @ v o & ' v & v o A & . A . 40
dmsuumiliwiui  aanezlaminnmsdSudnalinaatitas IS

INANRVATENIVIIUNBENING Loy PMI mansnaavas

a X A ' ' i ollar Cash_Index TSt
NI (930 @.A. 16) WWNIUNIBLN 51.2 9@ uINndIanaun 5 A s W ot i o
50.4 99 &34 Flash PMI 083 Caixin 8¢ 51.2 3@ annianaun " ﬂ@"
FeT| 1,
501 qa  thldfaenumenisdiuindesdsidasaandiama f‘ i A“TW N e Yy
o A v v . d e . p sl E 4
N8I mumwmamﬂuﬂmvl,ﬂu,ﬁami,ummaummaU 5 uwaz 10 W’W" ol L g I ”Wﬁﬁbﬂ’
% o oA, A, o & o a o & oA A . — J = l”
M NN INsIF Y MBadsmMIfaaaIniuinila  Signal Mﬂ/ W Wy
) o v a o A oo & I ¥ 93.000
Line  @uas  lagidseuluananlusdadsdlamatudan ==
; . 3 B N— e 0.5
$1,300/0z in3tauuzinlifiasls Long GFz16 daldnan lawfl T e S -
Tadufauefa Final PMI vadglslon uaz ISM va3awigy ) Reatve Swendth e = .
ol \\f ;\ﬁ% G| \ TN LT 40
| ey
_
. & o TOCOM: Rubber Spot: Moith.D5 ( RBT
RSS3 Futures: LN3988nA1%219 kN8 ULA 19500
l 190.00
_ 185.00
aaadnwzing JM/H%V% 180.00
. ' o o o o & Y ' \ DI : :E;
T TOCOM aglutsvndins nasanuivduudalisansn o i/ a2 I\ L 17000
A A Y { ' M v P a ' L " & ’
Bwnile 180 ould wnuzl aaadrfldlddaud93s (dauajifien [-Hj 7 165.00
Y a o & & ° By "o o [ /40 T
wdamdnnaunudai)  ldnwlngdignneduananananny Uﬂ_ //A@Hﬂ% 160.00
A P P o { Py Y P " 155.00
wuamazasiduniionfudlnaiuyiau  WenuwinnugUniud P | o000
Gueanunaduinniadungma vilkanadn Upside azagjlunsay g :
o o a { P ' o ' . A 5
M0 wazlaulEsINIzsauaINININITaUANVAIIAL Sideway 11 -~ \ — i
140-180 L8t Lm:ﬁﬂﬁﬁ:aamiamu vz ldfigniwasas uam N < 5
asnnLanlilRantiuls Short aansauMILARaWININ 140-180 Lo% ' Reletive-tiength-nde 100
N 50
| e Ma un ul Sey o Day

DISCLAIMER: osmatvisarnlasussnnanning fiwds lass $1ia @wow) UsEn ’uauawﬂswng‘luﬂmmauuunnwmwuuwumwauw\aa'ﬂaua'ﬂL’nmwsamima'swmw
Wideie unzmialanagndes adhslsfiauuisnlisusesanugndasarudusasdoyadina maumm"mwmuwﬂﬂngaU'L'umummuuuawumsmauuu,ﬂaa urtly wiawandale
asanaalaelidasustinsnisami Wi lifasunkzreifas mnawsamm‘lwamu aawwamamwanmwUmuﬂﬂﬁngluswmuww swmusEn el eiunansuununie
swmﬂna\w\anmwamwamwﬂﬁngtmamal@ umma"lmuwmaumammmumulﬂS] mnﬂmumnmimmauamamwmulmﬂmwuauuﬂﬂ‘lﬂmnmmi@nmu daamuarsdnsdayauss
ligauifaatsaunaulunsdadulasinu

mwmammamam’lwamua mmmmﬂswngaaluﬁmmauuu wadldlaidoyaus: anunlunsauaiuitld s Tomi dason dautas vidn vheanuaaswiamaunsee
el muaninnaem I@u"l,uvlmuaummﬂumﬂanwmanmmnuswmwm miaaﬂulwanﬂswwmwmm dasmuandnmdayausziarsanatieseunaudaunidaiule
MU

uTEnwannIwg Riwde o e @niow) vidudquasninacias (Market Maker) uaz deenluimdtyuansdneywus (Derivative Warrants) uwanwswwﬂﬂnQaﬂluswmmuuu Tan
Ay anaSRimmAT eI SNSRI nE 1T Sri inasnuasAnE oA u,aUﬂ’l,mmaawmwumlumﬂmLLamamauwuﬁmnmanaumau’laamu

% 3370 3




