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������ ��	��
 �������� 
S50H17  
������� 30 ��.�. 17 

 ก����� ��!ก: Trading Long S50H17 ���ก��,-��. 995-998 2�� 3!�4����� 983 2�� 

ก����� ��
5�6�ก: Short S50H17 ��. 995-998 2�� 3!�4����� 999.5 2�� ���ก��,- 985-987 2��  

S50H17C950 
������� 30 ��.�. 17 
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USDH17 
������� 30 ��.�. 17 

 :�;���<��=;�
 -��>��	��
��.?!�52���ก�-!@
 

ITDH17 
������� 30 ��.�. 17 

 Long ITDH17 ���ก��,- 5.40-5.50 E�� 3!�4����� 5.07 E�� 

KTBH17 
������� 30 ��.�. 17 

 Long KTBH17 ���ก��,- 19.65-19.70 E�� 3!�4����� 19.45 E��  

GFG17 
������� 27 ก.�. 17 

 5กL
ก��,-MNO
 Long GFG17 ���ก��,-��. $1,250/Oz 3!�4����� $1,229/Oz  

 
 
 

   
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
  
  
 
 
 
 
 
 
 
 
 
 

SET50 Index Futures: �ก=;
��E5?�
E=ก 

ก����� ��!ก: Trading Long S50H17 ���ก��,-��. 995-998 2�� 3!�4����� 
983 2�� 

ก����� ��
5�6�ก: Short S50H17 ��. 995-998 2�� 3!�4����� 999.5 2�� ���
ก��,- 985-987 2��  
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ก&�� (8���?$���� SET50 ?!�!  
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�����?$(��ก �!	�&	$%�� 272 (�&��&) �(, Net Short �� Index Futures 
1,235 +
;;&$�8� 240 (�&��&) ��,ก��ก
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:7��!
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R�����)&��) �� ��&�$9�+
;;&S(��(9ก���	���+�� 7&�=(�	���ก�&T�&	�
� 
�(, ADX ���ก�&T�&	 60 �&) ��7+-&$�
� MACD Oscillator 	
�+7�+
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�!@
��@ Multiple Model FSSDS1.1 4�
5-������]��5:̂��<�� Long ��=�
�=���;�25:_� 27% ���
2�ก=!�ก;��������. 45% �;=� Technical Model 
�!@
 2 ?;=
5=�������]��:�;���<��=;�
   

   

 
-1,504 

-1,235 

2,739 

Institution Foreign Local

Contracts

Trading by Investor Types



DERIVATIVES FOCUS 
 

                                 21 February 2017 

Analyst: Natapon Khamthakrue 

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

 

หนา 2 จาก 3 

 

  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
*  
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

SET50 Index Options: :�;���<��=;�
  USD Futures: USD/THB 5-�.�?��ก�-b!ก3!=�
  

:�;���<��=;�
  
SET50 ��`&��&	+
�!&$>*,(�ก&���
������:� 990-1,000 #%! ��7
���&,	
�?!����$�%�#&ก�+�� 7&�=(�	 �(,!
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`&��,	,ก(&�	
�?�7�	7 $�8�#
�$�,ก&��
ก�����<���	�	7��,	,+
����8��
�����7� �!	�#%!��(�	��&(��	\7)� 982 #%! $&ก:�	��-&(��& #,�ก�!
+
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�"##
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ก(
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34.90-35.10 �&)/!�((7&�>+$�
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Single Stock Futures: Long ITDH17  
 

Long ITDH17 ���ก��,- 5.40-5.50 E�� 3!�4����� 5.07 E�� 

�& & ITDH17 �ก�7���ก!�&���&���ก���� ��7���8��� ��7���&,c&�
�& &��#
�$�,ก&��
ก�
��ก&�	กc&�������<��,	, )-&�$� &!�7& 
Downside #,�	\7��ก���#-&ก
!*
�� �&� R���:�&$&ก:�	?�7��-&ก�7& 5.07 
�&) 	
� &!$�
�ก&�!!�
�$&ก������:� 5.40-5.50 �&)  &!ก���
ก&�� (8���?$�)� 5.07-5.40 �&)  

 

Single Stock Futures: Long KTBH17 
 

Long KTBH17 ���ก��,- 19.90-19.95 E�� 3!�4����� 19.45 E��  

�& & KTBH17 ����������
��
���������� �&����$�%�����+��
 7&�=(�	 �(,!
*��7�*�)�+7�+
;;&S�*����ก �!	:�&����&�ก��� 
Parallel Uptrend Channel #,������&�)���<�ก������)!+���:� 
19.90-19.95 �&)  &!ก���ก&�� (8���?$��,	,+
��)� 19.45-19.90
�&)  
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Gold Futures: 5กL
 Long �!@�f  
 
5กL
ก��,-MNO
 Long GFG17 ���ก��,-��. $1,250/Oz 3!�4����� 
$1,229/Oz  
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