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S50U16  
������� 29 ก.�. 16 

 ก����� ��!ก: Short S50U16 ���ก��'(�)* 936-940 .�� /!�0����� 953 .�� 

ก����� ��
1�2�ก: Long S50U16 �)* 936-940 .�� /!�0����� 936 .�� ���ก��'(�)* 948-963 .��        

S50U16C950 
������� 29 ก.�. 16 

 �����
�� Short S50U16C950 �)* 30-32 .�� /!�0����� 33 .�� ���ก��'(�)* 19-21 .��  

USDU16 
������� 29 ก.�. 16 

 Long USDU16 ���ก��'(�)* 35.15-20 9��/����;�( ��(!<= /!�0����� 34.95 9��/����;�( ��(!<= 

KTBU16
������� 29 ก.�. 16 

 1AB� Short KTBU16 ���ก��'(�)* 16.80-16.90 9�� /!�0����� 17.20 9�� 

ITDU16  
������� 29 ก.�. 16 

 1AB� Long ITDU16 ���ก��'(�)* 6.95-7.00 9�� /!�0����� 6.70 9�� 

GFQ16 
������� 30 �.�. 16 

 Long GFQ16 ���ก��'(�)* $1,340-1,345/Oz /!�0����� $1,218/Oz  

BRN16  
������� 28 ก.�. 16 

 Trading Short ���ก��'(ก(�9 $44.5-45.0/9�( 1(� /!�0����� $48.0/9�( 1(�  

 
 

   
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
  
  
 
 
 
 
 
 
 

SET50 Index Futures:  1(�*��;��/!V�
 �/; Downside '�;1AB�กV��
X��!��) 

ก����� ��!ก: Short S50U16 ���ก��'(�)* 936-940 .�� /!�0����� 953 .�� 
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1�2�ก: Long S50U16 �)* 936-940 .�� /!�0����� 936 .�� ���
ก��'(�)* 948-963 .��        
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ยอดสะสม Long ใน Index Futures 
ของตางชาติเริ่มชะลอ 
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-1,603 

Institution Foreign Local

Contracts

Trading by Investor Types



DERIVATIVES FOCUS 
 

                                22 July 2016 

Analyst: Natapon Khamthakrue 

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

 

หนา 2 จาก 3 
 

  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

SET50 Index Options: Short Call  USD Futures: 1�;�\]^
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Single Stock Futures: 1AB� Short KTBU16  
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Single Stock Futures: 1AB� Long ITDU16 
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Gold Futures: Long GFQ16 /;�1�2*�
 
 

Oil Futures: 1กc
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