DERIVATIVES FOCUS

26 January 2017
Analyst: Natapon Khamthakrue

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

o A7 o o o &
AINNLNATA uazussenmﬂmsamumzﬁa?ﬁSET uaz SET50 Usuannngnee

AwA fAen9 AN
S50H17 o o o o
' nagnsuan: Trading Long T S50H17 virinls 995-998 96 Ginuanw 983 90
nana1g 30 .a. 17
S50H17C950 “ Uassanwzing seafianefizandnase
nana1y 30 &.a. 17
USDH17 “ daasaniueing saQiian1wngandnade
nana1g 30 &.a. 17
IRPCH17 o o o
) “ Long IRPCH17 ¥iriils 5.45-5.50 Un @nzan 5.20 U
“Nﬂﬂ'\q 30 4.A. 17
KTBH17 o o o
. Long KTBH17 ‘mm‘ls 19.30-19.40 U AAVIAT 19.00 U
“Nﬂﬂ'\q 30 4.A. 17
GFG17 a y a i
” aan1we Long GFG17 tiasaiila Long Twsifinsau $1,180-1,185/0z
“Nﬂﬂ'\q 27 DN 17

) SET50 Index Futures Mar-17 (S50H17)
) Inde © ong ] bty 0*a0 foc: 0
ued s e 950.00
I 900.00
& o . o o o +! HJWQE;W
nagnsian: Trading Long 1w S50H17 vinnnls 995-998 0 ANVIANY ¢ 650.00
800.00
983 ?ﬂ = Volume
. 5 L o EPNE 1 | I .
mMatnfanlnives S50H17  ul geasUsuaiuanldasgtslanaten = = 0
a 4 e & e o P & A a a. A a o T \w‘%\\\;—/:/\’ 0
Aadanuduiurinni 4 Mandsm@uugnidaiiasdn 1,554 Muun —— Retve Strength de N
o« . : o g i e
(uei Net Long 1w Index Futures 1Jwinvinmsh 2 8n 3,237 swqn vw3a 640 — e e / =
5 £ e o a o SANAVAUNASE DAV AN /\/}Q/\/\ \/ 50
o uasudduiliin Long szan 5,963 FYQ1 wWIa 1,180 &1%LIN) — o
4 4 4 /‘\/'\QJE\CU\OH# Indicator. \A\\\.cb 30
Tathanamwaaanilanuwiinyszfinii win SET50 sansaidauinuas SR e VS N 2
& o A [ o v [ € a o & 2016 017 e
wasdtlaluwanuanld asvildmwnesUaiinesyuimie TR AT —
2.00
& A Ao & a X v = A & A 0.00
szasun wledsuamdaiiedula AnrrbuaniusDania Long lu =xn
& o o { ' ' o -4.00
s50H17 iunan lasfadbnyuainnsifounguLauyadinaanuanun 6.00
-8.00
) i ' o @
Tudszine ldmiusmalngiaadmadznaunsazeanund deasvian e
wgimsafanlnives SET:SET50 Alsuaiadivaa 1.60 11 370 1.61 P
' o & 1 a o A a A 3 -18.00
wihludainan saudennu ussmeamaasnunaiiaals uazduund 20.00
' ' ' -22.00
undsuauIBIudeafinsay 35.10-35.50 vn/manaiansgy nilwdeanlun o
nazduliifaussaunninnedi T P W R e
o & v & a & { o A Trading by Investor Types
lassanm Long seuzdulu S50H17 i faziieduiile asdaunsaida 53 3,237
a & oy d4 v aa A ¢ .
Hulnito 988.90 a;mu"l,ﬂ"l,ﬂ GINLﬂugwmwamgaqﬂlwmu,miwumnﬂ J
Series % lasdumidunalisanasaufinsoy 995-998 99
lwiBavasnagniniaimu G9aduuzsili Trading Long S50H17 @ Contracts
uwaliby SET50 NnauINaIs I mwbe
-5,800
Institution Foreign Local

% 1370 3



FINANSIA SYRUS DERIVATIVES FOCUS

26 January 2017

Analyst: Natapon Khamthakrue

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

SET50 Index Options: Uaaaaniwzing USD Futures: USD/THB L33%aan1sNNAIag
Uassgaineing Uaaganinzig s9QNANNNTALRKINATI

Q Q. Il =3 a g: v & ! { { hd & é
SET50 lumwasdansinduanalufiemeaniuinass  lasdn USD/THB 13aa3addalitasain Dollar Index M3u@as 49qas

U > { U a ¥ A I} a
9 w9 q A

WINTOLUWITIUNTZANGAN 1,050 90 nagniimanzansansiiu aan I@ﬁmaamumwmu’ﬂﬂuﬂ naawuianwaaaumaama (W%

q q q

umudaeniu) mmmn@@umauaumLaamu,a CLSTREAIEN
Fyunowdaay widuduais 200 Fuunr 3510 Un/@aasnT
§W3g9 AANIDUMILARE IMINIIUAN 35.10-35.20 Ln/aaasns

Long Call Options lagnadanit mm'jw:ﬁuLﬁunm,ﬂﬁuuﬂa;msiu
) = a & v Ao
INRUBUIALENT Outperform Tulnaw amﬂm@umm@lmyﬂm

Laggard o
ANITY
US Dollar/Thai Baht,RT " (IQXUSTB
SET50 Index (SET50) 1080.00 SRR 4 ! 36.0000
J\ A 1060.00 35.8000
1 r} \ =19 040.00 35.6000
/h \ i fv | b VL 1020.00 35 3100)
A | 11 LN REaiicsi 35.0000
ILIFIN Y 34.8000
34.6000
34.4000
f T e 0.2
\ e e \”/y\\\:’f‘;k 0
M(JV Relative Strength Index
V ! %_A‘W S T \“\/\\ﬁ 50
um Dist. Oscillator. 100
I AN SO T WA WA 50
Directional _Indicator 50
N e N
T, rTam——Ty o S T 7 — e o i e Ea T - [zn iz iz Day
IRPC Futures Mar-17 :(IRPCH17) 5 40
ale O s ) ond IRP
5.00
= 4.80
o o o = 4.60
Long IRPCH17 vi1in 15 5.45-5.50 un AAVIAN® 5.20 LN R
SRS . X z
a1 IRPCH17 dsudidinduatnslaaiduinuit lasasdsznay S . I
osmuaenlnidasdy g Msaidunan vl T B WAoo o o
Jadpiugin  madwadsznaums  4Q16  azeanungalaan Refative Srengh e
da 4 & . o - E . S I S e 50
1A39M3 UHV fduiasaaduiasmsnga lwdasdu aradnsen / .
SR | . d . — ot st A
wdsuanAnInllidunnseuuueay 550 U a1ensaumMs ] ﬁ’v“/% V\TM/W M B
a P N Directional Indicator
infawlnafi 5.20-5.50 1 Sometloef T e e 50
M\gm L (D iz T2 s Day
i KTB Futures Mar-17 {(KTBH17) 21950
Single Stock Futures: tilaga1we Long KTBH17 n/ J o
. VA :
nig// AN H'W 18.50
o o o jyﬂ// = I s o 18.00
Long KTBH17 mn’ﬂs 19.30-19.40 U ANVIAN® 19.00 U Z/!ﬂ — 17.50
¥ , 17.00
a1 KTBH17 U5uawdnnsauyindlsils Long uan 19.25-19.30 vE—
a & Lo \ e o a »II/hIFH 1000
U nlUBnaTs uddInizmIdanltsnsluss Long ABYWLIINAN . 0
, @ ] ] oV o o MACD 05
VEUWAY i gﬂLLuumsmﬁau"lmm"lmmm&um’mumtau e e o
Aafsdatios 13uusthlitioanue Long dald lasiiihvin MW o N
o P A & A
fAlshnsay 19.30-19.40 UM A1ANIALMILAREW AITTELEUN .
Accum-/-Dist- Oscillator {100
AMANA A i50
19.00-19.30 U Aprorael oo A AV o
Directional Indicator
= %M i
[ — Tz L ] L T - Day

% 2370 3



FINANSIA SYRUS

Analyst: Natapon Khamthakrue
Register No.: 026637

Gold Futures: 1l Long tias5atila Long a1

asaue Long GFG17 Wesailla Long 1w ifinsou $1,180-
1,185/0z

MBI ANSIFYUIWANGIAT  INNTTUTIHA IanaudLig
o a o d o [ o
Allufuniwdiass SwmdsnmIneswgauuiivunl $1,195/0z
aau vhldnwmaedaulwiszozsugusuidnian udiwnznw
NFUAREIFIFUYIMUIN Uae Dollar Index gainfawlniifiay
o o & & & A o o X '
mawnardsnaadunwszosruwasanauanlylna

fWIURINUE Long fitie Huuuad enanveslasanusiivaannina
wosludamsnnasasawiNasanaudn Long  siendfinsau
$1,180-1,185/0z

Tag@uiliitfassfinsuaie maamgsaafuaiuaiaanyinemu
NeFla  uszpeewinulrduesanizy  asamainazeanan
sraadandantes winuldauanaznaaul Dollar Index dan
é’aamﬁwmgﬂﬁi’]mwaaﬁwﬂ%’uﬁuﬁu%ﬂﬁ

DERIVATIVES FOCUS

26 January 2017

www.fnsyrus.com, FB: Finansia Syrus Research

GoldSpot. Price, RT " (IQXGL)

1350.00
1300.00
1250.00
g 1198.65
1150.00
e 1100.00
& MACD
-20
50
i Ac&:um / Dist. Oscillator 7 100
a A . PYANEEEE S A
\/W/“\[\/ V/N\/ W \‘\/\\N VP\/A \/W WA \f\ J A\//\j\\/\f V\/\/\//\[\ N/ y (5:0
Directional . Indicator
= MMWMQ N
e Y S S oy 20
7 o T} I i716 Day
ICE US Dollar Cash Index, D10 (_USDX)
104.000
103.000

gl

o2 H? /

No Gaps

e, M%D\Jf\
—— e P e S TS

Relative Strength Index
i

T 50

Accum../. Dist. Oscillator 100
W\AMWMWWM[\M% 50
0

Directional .Indicator 40

DISCLAIMER onuwatviiiernlasussnndnning s lods 1 @wnow) “usen maua‘nﬂﬁnglm’]mﬁuauuunnwm‘uuuuwumuma\iumawauaﬂLwauwmamimmmmm
Widefia unzmafinnugndas adnslsfianuuisnlifusasnnugndasauduvasdayadinan mauauawmwmuﬂﬂﬁngaﬂlumumuauuumaumsmanuu,ﬂm urtly wiaRanGale
assamlagliidasudtlinnudamih viinlidanudserodfa: ’nﬂwma’nmu‘lwamu aawmamamwanmwUmuﬂﬂﬁnglmwmmwu samsEn il funaaeuunuwie
swm'uawaﬂ'ﬂiwmmwauawﬂswngumamal@ inaa”lusuwmaumaﬂ’nmaumU'Lﬂs] mnﬂmumnmimmauav\samwmu'l,uﬂﬂamnuuﬂﬂlﬂmmiml@nmu Haanuansfnmdayauag

lqauhifiaatnssaunavlumdaiulaaimu

USMYI‘]JGNG’J%G“HNYWI%‘UENRLLR mmmwﬂﬂﬁngaﬂlm’mdmwuu “WNN‘lﬂbﬂﬂ%’]“ﬂﬂ&IﬂLLﬂ mmmuﬂ,uﬁmmauuu"[ﬂl‘nﬂiiwu Aanan aauas YI’]"’IY] 1NRDNURAIRIBLNEUNIAD
mmsmwu"lmwmummamamu IﬂHVLSJVLGISMBHIUWG‘ILU‘LL&’]ﬂ&ﬂﬁmaﬂﬁiﬁ]’mﬂﬁ&“flﬂ'}dﬂ%’] mimﬂﬂwanmwnummmm N&d'ﬂ%ﬂ’ﬁﬂm&’]“ﬂﬂ&lmmﬁwa’ﬁm’]ﬂH’]\iiﬂﬂﬂﬂﬂﬂﬂ%ﬂ’]iﬂﬂﬁ%l’i

|]INU

3EnnannIwg Niwde ‘1“]556’( Fna (UR1TU) EJ’]’\]L?J%N@LL@@I]’]W@]R?N (Market Maker) Lag Nﬂﬂﬂlﬂﬁ’]ﬂmuﬁ@l\‘lﬁﬂ'ﬁﬂ%w%ﬁ (Derivative Warrants) U%‘Wﬂﬂ‘ﬂiwUﬂﬂi’lﬂgﬂﬂl%i’]ﬂd’]%ﬂﬂﬂ% I@U
13109 871990UNIAN mawanmwymaamanmm @N‘H;% %ﬂad‘ﬂ%ﬂ]iﬂﬂiﬂi’]{m LﬂUﬂl%“%{iﬁﬂ’ﬁ‘ﬁ?%mﬂ\‘ilﬂﬁﬁﬂmLLﬁ@l\‘]ﬁﬂ'Eﬂ%‘W%ﬁﬂ\‘iﬂﬂﬂ]ﬂﬂ%(ﬂﬂﬁ%lﬁmx‘m%

% 3370 3



