DERIVATIVES FOCUS

9 March 2017

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

P

AMNWINARAYEY SET50 @A ue Upside g991nAInn3InasanyaIneuain

A NAN19 ALK
S50H17 ¢ @ i o A A & a
nagnsuan: Trading S50H17 lunsau 975985 9a dazanwidliadanisaniillagains 4 9a
nana1g 30 .a. 17 “
nagnsnaLdan: Long S50H17 1l 973-975 3@ 1irls 983-985 9a An1AN® 971 YA
SS0H17PI75 l nsineilsils Long Put 1w Index Futures jufitilu ATM
nana1g 30 .a. 17
USDH17 ” daaganiuing seaiian1wngandnase
nanag 30 .a. 17
TRUEH17X o o o
. h Long TRUEH17X #1115 6.65-6.70 U1 @nz1a1 6.35 U
WNﬂﬂ'\E‘l 30 §.a. 17
KTBH17 o o o
) Short KTBH17 11115 19.45-19.50 1n @inunanm 19.78 un
WNﬂﬂ'\E‘l 30 4.a. 17
GFIT7 ” Short GFJ17 vl $1,200-1,205/0z Ginurans $1,225/0z
WNﬂﬂ'\E‘l27 W.g. 17

- o SET50 Index Futures Mar17 (SBOH17)
Q 1 1A
SET50 Index Futures: §3323nauatiwuIn wa Sentiment taitaa i 990.00
9 ——
e TI985,00
Y o { a P/ i
nagnswWan: Trading S50H17 lwnsau 975-985 20 ANVIANHBLNDEA *Wﬁﬁ%ﬁ 975.00
Al G \\\*I‘“\e 970.00
nsnniagaine 4 90 Vorme
bl s bbbt bl o
< - . P o o o VIACE -
nagnsniglaan: Long S50H17 11 973-975 3m yin1ls 983-985 0 Gn ——— s 3
Relative St th
2IAN® 971 0 W>Wiw/ e&\w o
{ ¥ ! ) o A . -Acocum, /- Dist, Osgcillato) 100
M3tafanbIVad S50H17 MURRILIAILIINARUAIT Lo SET N30 A PV e AN 50
FIRININ uAWzRuRonueswlra@e mid-small fana'laan < N e R §
iU jAa mid-small cap. ng o
SET:SET50 fi8au1ad%aa 1.58 1vi1 91N 2 Tunauniinfi 1.59 vin SET50 e % o
= v e o o a4 4 o O e R e & j2.00
waz S50H17 F9hildUSudrasnnniin Bnne ANNLFEE 961U Basis ALANTH 1.00
Y ' o, . A a A o v & &2 a £ 0.04]
o8 lauTeninaiuen Basis ulauuIniiauaaee diazriauliiiuiiia £1.00
a { = o v o £ ' o 1-2.00
Anamasanuiiuuin augaring S50H17 Usuauusslutsvinaaana S
' o ' 1-4.00
nnusslananludunguunad SCC uaz AOT e
o , -6.00
fRTuuUI st Iuil LLsanmﬁumﬂmﬂmaanmaam:um’ﬁuﬁ'@mang' lasila B
';m@mmamuﬁu 843 FNULIN V1LATIENTWE 7,874 R1UUN LA Net -9.00
. -10.00
Short 1w Index Futures 971 §mmwia 190 auun i lwnsiuaiaas -11.00
. | . S S W S N S — -
SET50 213903110 LAG8ANNANINNIINATRANITIBTULALTIHTILNY
U . . Baht/USD 0.52%
& ' 2 o [ . a a &£ . A
Wuuanagiinn 39%i19 Downside N1a7aLAinliue1y Sentiment ALiuay Gold Bar -0.49%
Y e oa 4 ' ' o =] ° o . SPDR Gold 0.00%
wazTIANuALANIanI 3% aglunseudnaitunu Fsuuziinle Trading _
T ] U.S. T-Yield1i0oY 1.98%
S50H17 lunsauuauf 975-985 9 Dollar Index 0.29%
S&P 500 -0.23%
1499 Multiple Model FSSDS1.1 zadts1 lvaanadtiwuin NeAuaN Brent Of5.03%
4 e * Silver -1.55%
LaNw 41% Gold -0.65%
-6.0%-5.0%-4.0%-3.0%-2.0%-1.0% 0.0% 1.0% 2.0% 3.0%

% 1370 3



FINANSIA SYRUS DERIVATIVES FOCUS

9 March 2017

Analyst: Natapon Khamthakrue

Register No.: 026637 www.fnsyrus.com, FB: Finansia Syrus Research
SET50 Index Options: Uaaaaniwzing USD Futures: USD/THB L33%aan1sNNAIag
Uaoganineine Uaaganinzig s9QNANNNTALRKINATI
. . 2 E e e - e o X o
SET50 1 Line Chart 9un34lun3ay Parallel Downtrend Channel USD/THB L‘ngl’mﬂf‘my ANANIY Dollar Index NAAAIIRIY
nlsafianuidsfiaswneasdolusnume Sideway to sideway wwldumsSuauaeniowloneveasing uazmsiudias

mmmmmnaamﬁ% snmumnmaaﬂmwu (E umimmwwaua
mMaussnu imadazasnainudmduninanen sned Tadu
vanaasihwn gy ldtaa o ldnszusduiifiensinasen
daLflas mansay 35.00-35.20 UN/Aaas3aNnIgY

down I@ﬂﬂﬂsauaﬁaagﬁ 965 1AUAZNIOULUN 985 90 maaerils
#9 Long Put 11 Index Futures juflidu ATM 333ugiianusihaula

SET50 Index (SEFSO) us Dollar/?hai aht, RT (IQXUSTB)
1000.00 ﬁ sovessane | 0
S 995.00 X g % 35.8000
/\ m *\\\ 990.00 085 Br// ”'\\\ snawsesssses |35.6000
A ‘\\ ] - AI S0amessans {4000
R AW A Al e
< <L . L e e \Wﬂ, ’
R T1975.00 I W Z B 35.0000
T 7.1970.00 ﬁﬂ%\\ u%M / = i MBS 8000
~ l W
e 965.00 \AACD 0.2
o R S N - = ISP S SR S
T 1960.00 —S S 0
*1955.00 -
Relative Strength Index
950.00 ww;ﬁv%v&%wfé 50
945.00 e
“ Accum ist. Oscillator = 100
M ANV PSP WAARNAp A A b’
930.00 Directional _ Indicator . —— 50
925.00 — e e —e e X
N"i = Sﬁr‘ T o T TR0 s I RRETTY % Day s ol s T - o Day
TRUE Futures Mar-17 (TRUEH17X) 7 80
Single Stock Futures: Long TRUEH17X 7.60
7.40
7.20
7.00
Long TRUEH17X #1115 6.65-6.70 un @nz1an 6.35 UM %
7101 TRUEH17X #i3nazliudaimanaanash 6.40 1 Ui - o e
> , ; —— - MACD i
sansauanauldisn  SedsaxieulWiiuisdainemaamud A S ——— -
I~ v a YRR A o A, A o £ ° ) .
Wuuan tBanaududiads wazasiusaninadn imuuziinld S o Siative Strength Index —
e o o« : a2 n.' T i
AauLtLAef s Long Bnave I@ﬂnwu@qmawaaiaw 6.35 ) e D Ot ~ -
' : A /\ / N P ~J o g 50
UM AANTEUMTLAREULAIN 6.35-6.70 UM AN YN IS N A AN s
o e Directional |ﬂdfat0!’ 50
e S s S g S e e ) B
— [z s Tiis__Tiza ’@b T2iid_Tzz0 EAT-E Dpay
] RTB Futures Mar17 (KTBHT7) 720.00
Single Stock Futures: Long KTBH17 A " %ﬁ §10.59]
' 1 d*%'ﬁ/‘a . 19.00
o o o /{;m ; — o 18.50
Long KTBH17 11111115 19.80-19.85 11N Ginu1am 19.48 un —— u/// L= 0 W T o I .
Qs s v dy - Y= v 12 e ﬂl‘luj = S 7‘/ - = 17.50
3701 KTBH17 U3udssuaisusadunaulaisinsantSanmns
& A ' o oA, A P > a MACD
DAVILUNAUBILLU L LLa:Wﬁumﬂumamﬂuﬂwaamgry’]mmamﬂ _ Aﬂ»j;\Q)\\j:T:q/—*j: 5
° v Y v o a & o a i
ﬂ?i%ﬂdﬁ@%ﬂiu@nLW%J“].I%@]BVY]T]SQ‘]JLL%’J@I’]%L@&JLLG’J 19.80-19.85 Relative Strength Index
c @y o o & . ! & e = S 50
1 Fuusthldnaudifeilsis Long 8039 enansauns
' A : Accum: /. Dist Oscillator 100
nRawlnaf 19.48-19.80 Un AN SN AN VNN AN 50
Directional Indicator 50
—_——— )ﬁ'\ DR s .
— [Tz i Tifis T3 ’g‘ ToH4_T220 @' Dpay

% 2370 3



DERIVATIVES FOCUS

9 March 2017
Analyst: Natapon Khamthakrue

Register No.: 026637 www.fnsyrus.com, FB: Finansia Syrus Research
Gold Spot Price,RT (IQXGL)
Gold Futures: Trading Short > 1260.00
: 1260.00
1240.00
o o a o 0.00
Short GFJ17 vinn 157 $1,193-1,197/0z AAYIANH $1,215/02 ﬂém
' 1180.00
Namasd lanwannauundaudIaIdaLita INAWAVTII 1160.00
1140.00
o e o a £ '
an3gy Neavilay ADP sanwwiadufly 298,000 Auw W 1120.00
{ A o o & g MACD
mManIalueInanaf 184,000 au divililamansusvduaanide e o — 5
o a 9 X —_ -20
Paanalunisdszay FOMC un 14-15 #.a. 17 Wanhswinin :
i A @ o o o a ' [ eA A 50
e Mmadawsiiaroeafuaiurisamyisnunesleniaui
LLazéTaLa"uaTwmuuanmﬂmwmﬁui’uqn% daliallauaanuwg ppeym F Dist;Oscllatr
50
. ' ) 9 o v o a X )
e wesin lihaznuuldsenasdiduaniaunlaunn 0
9 8
o e o o X Ve = Directional..Indicator 40
un inzgavnodidestiuagnum sz FOMC 2a4ma 3919 = S .
— —
Panasdlanaziafen niwuy Sideway down Day
) ICE US Dollar Cash Index.D10 (_USDX) 1105000
o . =
wuztin Trading Short GFJ17 lunsauuaud $1,193-1,197/0z i R 000
e s
‘U/' m 100.000
99.000
98.000
197.000
196.000
95.000
194.000
0
Relative Strength Index
i SO AN Sy N NS N 50
cum Dist . Oscillator 100

WA AR AT A A 3

Directional ' Indicator

DISCLAIMER: osuatvilsarnlasussnnanning fiwdes loss $1ia @wow) UsEn ’uauawﬂswng‘luﬂmmauuunnwmwuuwumwauw\awaua'ﬂL’nmwsamima'swmw
Wideie unzmialanagndes athslsfiauuisnlisusasanugndasarudusasdoyadina ’uaumm"mwmuwﬂﬂngaU'L'umummuuuawumsmauuu,ﬂaa urtly wiawandarle
oo loglidesudslinusemi i lifanulsasdiias wnaamawmu’lmamu mwwnamamwanmwamuﬂﬂﬁngimﬁmmauuu TSl ldud ik neuunuvia
swmﬂna\w\anmwamwauawﬂﬁngumamalm ummd’lmmmaumammmumulﬂS] mnmumnmimmaumﬁamwmulmwmwuauuu“lﬂ‘lﬂmmmimnmu daanuarsnsdayaus:
ldgauifaatsaunaulunsdadulasinu

mwmaanuamaﬂﬁ‘lumauaua mwmwﬂﬂngauhﬂmmwuu wailidlaideyaus: sanuinlunonuatuitldFusslomd dasen dauas vdn shasnusammiameunsda

N N S, I@u"l,uvlmuaummﬂumﬂanﬁmanmmnmwmwm miaaﬂulwanﬂswuumwmﬂa dasnuandnmdayauszfarsonateseunauiaunidaiule
MU

uTEnwannswg Rewde lose e @niow) mmﬂuwmmamwaaaa (Market Maker) uszffaanluddnuansdnsaunus (Derivative Warrants) uumnmwmﬂswngaﬂlmwmuauuu Tan
ARy anaSRmm AT eI SN R nE 1T So inasnuasAnE oA LanﬂimmaawmummlumﬂmLLamamauwuﬁmnmanaumau’laamu

% 3370 3



