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Spread คู S50H17M17 แคบเกินไปจนนาเส่ียง Long 
สวน โดยคาดหวังการ Roll Over ฝง Long ของตางชาติ
ที่มีโอกาสเกิดขึ้นปลายสัปดาหน้ีตอเน่ืองถึงสัปดาหหนา 

0.92%

0.75%

-1.28%

0.19%

-0.60%

-1.23%

0.00%

1.23%

0.11%

-1.5% -1.0% -0.5% 0.0% 0.5% 1.0% 1.5%

Gold

Silver

Brent Oil

S&P 500

Dollar Index

U.S. T-Yield10Y

SPDR Gold

Gold Bar

Baht/USD



DERIVATIVES FOCUS 
 

                                 23 March 2017 

Analyst: Natapon Khamthakrue 

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

 

หนา 2 จาก 3 
 

  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
�  
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

SET50 Index Options: G�H���I��JH�
  USD Futures: USD/THB a!ก.!J�
.�� Dollar Index 

G�H���I��JH�
  
��
�� W
���
 SET50 (��*�G
� �-!��� !��ก�*�ก
�-���GTI�()�-m�
ก��
 !W��E��� ��* ���ก��123 1,000 (7� E
กZ�
�GTI��-��� *
(�-����ก�
T  1,040 (7� JT3 �)�)	�I��2F*ก
	8�ก���!� 1,000 (7� !���
*�����3,

ก��
 980 (7� !��F���ก
�-���GTI��� ����	2� F���-c��-���123()�E��V
8
ก
��W�H3*��E�G*  SET50 ZกZ��ก�� S&P500 (
กกก
�F�ก��
�G* 
ก�)!	� C�123**ก(
ก	E��dg �
�G�
��
�ก
�� C���
���
 
 

Short USDH17 ���ก��()��> 34.55-34.60 9��/����H�) ��)!XY .!�
/����� 34.80 9��/����H�) ��)!XY  
USD/THB �� �2!��F���*�*�����  (
กก
�*�*����G*  Dollar Index 
!�)*���
Z��*�!1�8��o����	E��dg ���T ก�)!	� C�123��C3��E��G�

���)���123�2���	,
W�R�
กGTI� F���
*C �
�V
81
 �1W�CW123!ก�� ��
ก�*� Parallel Downtrend Channel ()�2 Downside *�+�123ก�*���
 
!� 34.40-34.50 �
1/�*���
�q	E��dg W
�ก�*� 34.40-34.80 �
1/
�*���
�q	E��dg      

Single Stock Futures: 2Gj��I�� Long PTTEPH17  
 

Long PTTEPH17 ���ก��() 93.30-93.90 9�� .!�/����� 90.50 
9��  

�
W
 PTTEPH17 *�*����� !������E�7� 90.50 �
1 ก�*�()�������
ก���GTI��
������� 1,
�E��� �2�7��G���GTI���*(
ก	�RR
j Golden Cross 
�)E��
 �	��W�
�i�23� 5 !�) 10 ��� E
!���	��W�
�i�23���
���!� 
93.30 �
1 !�) 93.90 �
1 W
�ก�*� 90.50-93.50 �
1   

Single Stock Futures: 2Gj��I�� Long KTBH17  
 

Long KTBH17 ���ก��()��> 20.90-21.00 9�� .!�/����� 20.20 
9��  

�
W
 KTBH17 *�*����� �
��2I!������E�7��	��W�
�i�23� 5 ��� ก�*�()
�������ก���GTI��
���� 1,
�E��2�7��-�������8C3�GTI���*��1
 �1W�CWE

ก�*�!����
�!� 20.90-21.00 �
1 W
�ก�*�ก
��W�H3*��E�123 
20.20-20.90 �
1    

    

 



DERIVATIVES FOCUS 
 

                                 23 March 2017 

Analyst: Natapon Khamthakrue 

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

 

หนา 3 จาก 3 
 

  
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
  
 
 
 
 
 

 
 
 
 

 
 
 

 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
DISCLAIMER: �
� 
�i����2I(��1,
F����Ct�1E��ก1��8�q �m����J2� �J��	 (,
ก�� (�E
��) u��Ct�1v G�*�+�123-�
กw���
� 
�i����2I+ก(��1,
GTI���8HI�d
�G* !E�� G�*�+�123��H3*��
E�H*W����H3*��
�2W�
�
��
��H3*H* !�)/E�H*�2W�
�+ก��*  *��
 ��ก��
���Ct�1�������* W�
�+ก��* W�����G* G�*�+��� ก��
� G�*�+�!�)W�
��E��123-�
กw*�+����
� 
�i����2I*
(�2ก
��-�23��!-�  !ก��G E�H*�8C3���C����
��*����
F�������* !(� �E�1�
���� E��
 ��Ct�1����2W�
�-�)	 Wq123()��ก(+ E�H*�2I����E�Z+�� 17� � 17�JHI*E�H*G
�E��ก1��8�q�
�123-�
กw���
� 
�i����2I ���1�I ��Ct�1���������-�)ก��Z��*�!1�E�H*
�
W
G* E��ก1��8�q�
�G�*�+�123-�
กw!��*��
 �� ��Ct�1(T ������ZC��*���*W�
��	2�E
���x 123�กC�GTI�(
กก
��,
G�*�+�E�H*W�
��E�����
� 
�i����2I�-��������
ก�j2��ก��
� Z+�� 17�W��DTกt
G�*�+�!�)
����7��8C�C(*��
 �*�W*���ก
����	C��(� 17� 
��Ct�1G*	 ���CG	C1oCy��G�*�+�!�)W�
��E��123-�
กw*�+����
� 
�i����2I E�
��C�E�Z+����,
G�*�+�!�)W�
��E�����
� 
�i����2I�-���-�)F���q W���*ก ���!-�  1,
JI,
 �,
**ก!	� E�H*�Z�!8����*
	
o
�j�������
1�I E��E�H*�
 	��� F�����������*�7R
��-c��
���กtjq*�กt�(
ก��Ct�1��� E��
 ก
�� 17���E��ก1��8�q�2W�
��	23�  Z+�� 17�W��DTกt
G�*�+�!�)8C(
�j
*��
 �*�W*�ก�*�ก
����	C��(
� 17� 
��Ct�1E��ก1��8�q �m����J2� �J��	 (,
ก�� (�E
��) *
(�-c�Z+��+!�	V
8W��*  (Market Maker) !�)Z+�**ก��	,
W�R!	� 	C1oC*�78��oq (Derivative Warrants) ��E��ก1��8�q123-�
ก~*�+����
� 
�i����2I F��
��Ct�1g *
((��1,
�1�C�W�
)EqG* E��ก1��8�q*�
 *C �� ก��
��2I �� ��I� ��ก� 17�W��DTกt
�
��)�*2����E�� 	H*�2I���G* ��	,
W�R!	� 	C1oC*�78��oq�� ก��
�ก�*����	C��(� 17� 

Gold Futures: I3��I�� Long 
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