DERIVATIVES FOCUS

19 December 2016
Analyst: Natapon Khamthakrue
Register No.: 026637 www.fnsyrus.com, FB: Finansia Syrus Research

o & ] a A o 1 & o ) o o 5 %
yssgamadniarglsisgnlann uemnaseindslaiviuiedeavuss 9 Ssm1nd1 Downside vzaglunsavdiin uazdilonainlnin

A NAN19 ALK
$50Z16 ¢ o & oy 4 s ey o oM 4 o
” nagnswan: 1neinlsis Long S50216 22aillasan v lsi 950-954 9 Gnu1ANK 942 90
WNﬂﬂ'\E‘l 29 5.M. 16
anuzanain: dauiiiie Long S50216 2harinan iadamaiiewlazasnagnsuan
$50216C950 ” Uaszaniuzing seaiianenzaondnase
WNﬂﬂ'\E‘l 29 5.M. 16
usbzi1eé ” daaganiuing seaiian1wngandnase
WNﬂﬂ'\E‘l 29 5.M. 16
PTTEPZ16 A o o o
e Long PTTEPZ16 ‘Yl’lﬂ'lv‘ﬁ 93.50-93.80 UN ANVIAT 90.40 U
WNﬂﬂ'\E‘l 29 5.M. 16
KTBZ16 o o o
“ Long KTBZ16 ¥irinls 17.80-18.00 UM @inz1an 17.40 1
WNﬂﬂ'\E‘l 29 5.M. 16
GFz1e “ Long GFZ16 i 1311 $1,160-1,170/0z An1AN® $1,110/0z
WNﬂﬂ'\E‘l 29 5.M. 16

a o . o gELO Index Futures Dec-16 (S50Z16)
SET50 Index Futures: 3811)a Long tiaaank@? 980.00
960.00
& ® o a 1 A 1 o o A 920.00
nagnswan: then1sids Long S50216 r9tiladan vinnlsn 950-954 .
0 ANVIAN 942 A 000
q ] q 860.00
A01weTaI%: daiina Long $50216 21aiuan Tndadaaiadanly
Y o V°'“mf 500000
VBINAYNSHAN el I
P2 6§ |~ o a & 1 '3 a ?-v\ MACE 10
$50216 uaz SET50 iNainaAnsdSuaniatnlundi9usnuaingn N A
a m ~ 10
NAUNBaNAAI MNUTIVBRUBIIAIRYaunT InaaansaInTzuAEY e e
' a a v & o A 4w a 9 S W&/‘ 50
lagdsmaneogniluiuduiui 4 Gadanudn 1,980 A1uLIN uaz Net
, ' - o ' o M irzn E Jo E’% Tori E:_unm_w iiid E‘ Day
Short 1w Index Futures satfioaifluind 3 8n 389 sy wsavszunm 70 50716 SET50 o0
SUUIN .
14.00
o o v o & ' . o \ 112.00
AmSuumwalinaini A1Ad1 SET50 uaz S50216 928 awAIAI LHBIIUIN 10.00
1 o £ 3 % ® { o ' 8.00
u@ Downside $1iauaziilanaluwnauisiarnan lasfignnaaunau 6.00
& a v Ad & A . 4.00
Waldarausssimeanisasmuluasiataiodidniduay udfiaiadn oh
. o o Y oa die o oa X o899 ' (% A gg;
Downside §111a iwszanhiiudunUiodunndn dlddungundsnun | 15 00
fihwinii 25% 289 SET50 dlamanavanlasuanahaulalumfs Pips:
A lsveozaudnass vzl NM38auaI V9 Dollar Index INNNAVBIAILAY M
iwngnaanigeNaanuubiladuiugns fnazdioszaansinasanes Trading by Investor Types
Aszualdnudie adnelsfiony diRaTananmMwnnafiatiadntnsaunis 580
{ o ' ~ o f
waanlmduiullagnauay g Saraduiwiz SET50 1aiadunyuln
uaninilannmadiuwaiaanuiuiidieandniunsdiwios SET50 uaz
SET100 Un@ Feuueti st lsuuy Trading S50216 lunsauuaun 942- o
' -191
954 y@luriaw 389
Institution Foreign Local

% 1370 3



FINANSIA SYRUS

Analyst: Natapon Khamthakrue
Register No.: 026637

DERIVATIVES FOCUS

19 December 2016

www.fnsyrus.com, FB: Finansia Syrus Research

USD Futures: Dollar Index 1338 ua1USuUaLNNT®

SET50 Index Options: Uaaaaniwzing

Uaaadan e I19NI1ZAIAI1 SET50 921N I980NA1WD19

a > t s & '
nmamnaiiaues SET50 Tunwmoiuaglutiannidu udmwne
nIouMIUNIeAIRauTILAL  ae  mweT luaiesunm

Uassgainzing

! o o Ao X
matadawlwivas USD/THB USu@aiNuanain 2 tnawa fa Dollar
{ o o a & a ' ' { ' a
Index NUSUAWANTY UaznIzualInud nasandaiiiad lasdrsma

udasdaaa Il 3,671 fuLIM uadinIeRn 1,980 fuun

uaz Net Short lu Index Futures Lansias 389 daywsa 70 au
o ' o &, a a

v wnlinlasmwnudiilamsaduandaauianisanaie

TAUGITINUNUATRLITIZDZNAT Tegzvianingefilanandn
navangaudnd  dellusygnandedaudenuagimiunwszes

FulazIzoznand 2989 lislduussihldasdlslu  Index Options

a o P € [
, & nuNIA ﬂ’]@ﬂiaﬂﬂ’]ﬂﬂﬂﬂ%ﬂm?'ﬂ 35.60-35.90 mw@aammvﬁg%
DI o
SET50 Index (SET50) US DolarTha BaLRT ([GXUSTE) T o
i Lo soo
1050.00
Iy v
1000.00 il : M
foic ) = /
900.00
850.00 2
00.00 e
o 750.00 L .
‘olume Milhon Ui M 'US Dollar/indonesian Rupiah,RT (IQXUSID) 570000
.. " = 10 3 0 o0
il |mmmm1nmmhlmmnnmnnnﬁﬂ1ﬂl||Iﬁ[ﬂﬂh’lhﬂ[|||ﬂ|ﬂﬂh.ﬂﬂﬂﬂﬂ|lﬂlllllﬁl|ﬂlhﬁu A T — W "M =
A ] e s I W 1330000
MACD N bl i
S . AN Wb bt 2
o =N /ﬁ/ — o o I ONS 0 Pt i
> ~s— S i o1 " 1290000
Relative ' Strength Index Relative Strength Index " == D 13{ -
B SO v s it VU N e A oo IS £ S o
o T = 50 - PN ol '
W\M\/\// P st » 40 el Stengh Thdey E
S—— Tl Toet T a— Tl Toet i a— Tt Toct Week B T T — ) M g N

A
PTTEP Futures Dec-16 (PTTEPZ16)

Single Stock Futures: 11la Long PTTEPZ16

ila Long PTTEPZ16 1117113 93.50-93.80 N Gin21AN™ 90.40
un

a1 PTTEPZ16 ayﬂuﬁ’mﬁﬂﬁ’mo @ Downside £9510aLA"

Volume
13 ' ¥ v 200
91.00 U Ll,azi']ﬂ’lﬁ'm%@ml%ﬂa’W@IRﬂLi&JW%@’mH‘Uaﬂﬂi\‘i (Rl 1 S vttt i 500
Dollar Index fidoueaad) vl PTTEP usz PTTEPZ16 Hgu e MASD -~ >
oo o - Az = N S o
UTUAUNVTWNARDLIAFIRALANUDD 93.50-93.80 UINDNATI Aa =
A d, T U I N i Relative-Strength Irldex R
nsauMTARan A1 90.40-93.80 Un AT A AR e .
Ve
BT - P——J7En g oAz L Day

KTB Futures Dec-16 (KTBZ16)

Single Stock Futures: Long KTBZ16 19.50
19.00
18.50
o 18.00
Long KTBZ16 7I"Iﬂ"l1§ 17.80-18.00 U ANVINN 17.40 U E17.51
17.00
T1a1 KTBZ16 gaunisaaniutislunsounay uwdazidonizaan 1650
o > { & o @ ' 16.00
mam@maﬁtmwqamimﬁau"l,mmmw: ltsanain e o _
v % olume
. . o o a A o [ 2000
Downside zatjlniauiia LLawiJIamaWumlmwmaumziau TR ! N 100
UuULAY  17.80-18.00 LN I@]U;J{IaaUmgw,wul,mmrmﬂ’ﬁ“nma JPa—e .
A il = A N _
suazapnaAnTaLUNBARYNIE SSI mMansaunuafaning T N N :
& A RelativeStrength - Index
J2HRWN 17.40-17.80 LN - P v
L \“jvg/\pﬁ’/"vf x%v%f\awﬁ//\cﬂ jg
ITiE] . B L 71 Day

% 2370 3



FINANSIA

Analyst: Natapon Khamthakrue
Register No.: 026637

Gold Futures: fiad@n11e Long fatibad

Long GFZ16 i1l $1,160-1,170/0z Ginz1anw $1,110/0z

amnasdlan3uiudindy nasansaudiasuna FOMC aaaa
dFlondiriuan I@ﬂLﬁlaﬁui’uqnﬂﬁummgumﬂﬁaLaﬂumﬁs@ﬁa
anigufiaanunuebniinie ﬁaaa@atgrymﬁaai”wua:aawa%"wﬁm
TnaifilAndn 1.20 Sunds uaz 1.09 Sunds smnieemsoiaes
ARAT 1.24 §1UNST Ua 1.23 MURSIMNEGL VeI M3
WNAIRITBINAN AR UIHITY T IUTIURUUN B U Uz UREINN
Ausude

gnduwmnlduiudl mannanesdsesludidiviudes :1nanu
maﬂﬂ@ULﬂ’%ﬂ‘uLﬁﬂuﬁuﬁuuaxauﬁﬂﬂﬂﬁmsﬁwﬁﬂﬁu vialuws

PpIN1e  Laggard LLa:miﬂ%'UéT'saamnn’hﬂﬁmﬁu@mﬁmm
lu lasaumoiuued World Gold Council szyindununiiadlu
1H16 agund $1,210/0z Faduaurennsasnuszauasanusiie
A794N89f1289 SPDR Gold Trust ﬁaqﬁ'uﬁﬁmﬁwaﬁmm:ﬂm
nasinfialTagunl  $1,20000z  suilidomanaiiamdwesi
nznnidumInasauanuudiunsszad Major Downtrend Line
ﬁmgmuﬁﬂﬂumaﬁuﬂ winnagliidni $1,110/0z immai
aldfumsiunduaaaadenyiivn $1,180-1,200/0z lasdifasn

wuuszaauNINAaNILIET BOJ T4 20 5.0. 16

RSS3 Futures: LN3929NAIWANILTIUIN

Uassgainzing

RN 4 > 4 o a

7191879 TOCOM ‘]JTUWQLWN"]JW@%N’MQY] 200 LYW DINBINNY
o v o A&

n3ay Parallel Uptrend Channel gaiilamadSuannudumnsay

UULDT  270-280  LEIW LL@i@T’JﬂmmﬁgﬂuuumimﬁaﬂmL‘TJu

AN Sideway up NAntaunmaferlsdendnauay Fauussinld

1% Trading lunseuldrnen lagamansasumaadonlnafl 250-280
L%

DERIVATIVES FOCUS

19 December 2016

www.fnsyrus.com, FB: Finansia Syrus Research

—
RT. (IQXGL)

1450.00

Gold--Spot- Pri
P

1400.00

1350.00

.'l',wu,\," ) B

.. | Mﬂ“ﬂ | LR | 125000

{ i |FL -

1200.00

fi135.57]

1100.00

/

.

n
I wa —
Y'l —
711050.00

> /r-\\/—\\\

Relative Strength: Index
Y

// FAYN

2013

T Ta—r—(T
S — 1T esK

IQXGL/ _SP500

3z stz 1z S e T T P Montn

ﬁmwaammmﬂ‘%umﬁgu
Ay S&P500 Sugnsiudiu
aanifigldudifioszeud
2006 1 4.25-5.25%

TOCOM: Rubber Spot Month,D5 (. RBT) -

o e O —
% T s s

Relative Strength Index
0 50

60

s el

Sep

40

un Mz Tiina Tzt
joct Dec Day

DISCLAIMER: onuwatuifiernlasussnndnniwg fiwds loeds 1 @wnow) “usen mauawﬂﬁnglmwmﬁuauuunnwmﬂuuuuwumuma\iLmawauaﬂL’nm'msamimmmm'm
Wigetia unzmialianagndes adhslsfiauuisnlisusesanugndasarudusasdoyadina maummwmwmuwﬂﬂngaU'L‘Lmumuauuuawumsmauuu,ﬂaa urtly wioiRaudale
maaﬂnmi@u"l,waal,ma‘lwmmmwm mw”l,uumwﬂs”aoﬂm ’nﬂwma’nmulwamu aawmamamwanmwUmuﬂﬂﬁnglmwmuwuu samsEn il funaaeuunuwie
swm'uawaﬂmwsmwauaﬂﬂsnngumamal@ inaa”lmuwmaumaﬂmmaumulﬂs] mnm’uumnmimmaua‘v\samwmu‘Luﬂﬂanuauuﬂﬂlﬂmmiml@nmu Haanuansfnmdayauas

ldgauifaatsaunaulunsdadulasinu

USHYI‘]JHNG’J%G“HNYWI%‘UBN&LLG m'mmu‘*nﬂﬁngaﬂlmwmmwuu muu‘lmﬂﬂmﬂnamua m'mmuiuﬁm'mauuu"[ﬂl‘ﬁﬂs*“[ﬂ‘m Aanan aaulas YI’]"’lY] 1NDNURAITIBLNEUNIAD
mmsmwu"lmm\muwsamamu Tﬂn"l,uvl,muaummﬂumﬂanwmanmmnumﬂmmm nﬁmﬂﬂwanmwnummmm Namummnmﬂnauauawwmﬂmam\ﬁauﬂaunaumsmmaﬂa

|INW

3EnnannIwg Niwde vl‘]ﬁﬁ e (UR1TH) EJ’]’\]L?J%N@LLG@I]’]W@]@?N (Market Maker) Laz Nﬂﬂﬂlﬂﬁ’]ﬂmuﬁﬂdﬁﬂ'ﬁﬂ%w%ﬁ (Derivative Warrants) U‘Wmﬂﬂ‘ﬂiwUﬂﬂi’lﬂgﬂﬂl%i’]ﬂd’]%ﬂﬂﬂ% I@U
13509 871990 UNIAN mawanmwyawamanmm @1\3%% unaanum‘mﬂmswa LﬂUﬂl%“%dﬁﬂ’ﬁ‘ﬁ?%mﬂ\‘ilﬂfﬂﬂmLLﬁﬂdﬁﬂ‘Eﬂ%W%ﬁﬂ\‘iﬂﬂﬂ]ﬂﬂ%(ﬂﬂﬁ‘l«ﬂﬁ]adﬂ%

% 3370 3



