FINANSIA [SYR!

Analyst: Natapon Khamthakrue Tel. 02-646-9820

AwAn fiANI9

S50M16

vineag 29 A.4. 16

| o

DERIVATIVES FOCUS

2 June 2016

www.fnsyrus.com, FB: Finansia Syrus Research

AU

A0 0T: @0%e Short NdaTaTuaidawly SET50 Uaa1nia 910 o ‘lﬁléumunaq‘nﬁ

Nagnswan: Short S50M16 GiaR1ATY 908 ¢ 11111115 890-895 9

nagnsnaLdan: Long S50M16 1i 895 anz1aN™ 890 3@ 111713 903-905 90

“an

usbm1é sz Short USDM16 vi1rin 1571 35.60-65 uin/naasnian3gy dauany 35.85 1 M/maaasansgy
nuaag 29 A.4. 16
PTTM16 a R - & A '

A flas@nuz Short PTTM16 11171311 292-293 UM aq Trailing Stop asaanilwidiagenin 303 un
nanay 29 3.4. 16
KTBM16 a SR o

i \Ula Short KTBM16 1111111511 16.90-16.95 U Giu1ANH 17.20 1IN
nanay 29 4.4. 16
GFM16 = R o

) f1@ Long GFM16 vinmnlsn $1,220-1,225/0z ANV K $1,205/0z
nanay 29 4.4. 16
BRM16

vneag 29 A.4. 16

Short BRM16 11171157 $48.0-48.5/u15158 GAR1AN® $50.5/U135138

SET50 Index Futures: Wn@alaaLibas

nagnswan: Short S50M16 ANIANH 908 9 yinls 890-895 20

NagnsNaLaan: Long S50M16 1l 895 Anz1ANH 890 YA 1i11inls 903-
905 90

A0 INT: 01U Short NNaa waaidawly SET50 Uaainan
910 3 ‘lﬁ'w\'%munaqwﬁ‘wﬁn

S50M16 Humalvugaudinsdaan (1) mwmamﬂﬁﬂﬁudaé’tymmﬁa
au dolewlsil SET50 Jadindn 810 9a uaz S50M16 aagIuaIFIL
Usinmmstemsfivmuin Tasdmniuditsudinin 902 ﬁ;@]'ﬁ'LfJuLéTu
dady 5 Tu afafyanm Short 1RaLGNM 895 9 (2) nahiuiu
GurraamsUiuin LL&TiTqﬁéjuﬁuNﬂﬂi:‘gﬂﬂl,ﬂﬂﬁuf: wAlwszadn API
FfeninauALANTY 2.35 AuLnfiss 1oEl aaemaTanasI?
5 dunfisa inlfatatessend lismansaUuduldussauninasmiy
HadszT (3) nazuaiinlvasan wiidnsm@az Net Long lu Index Futures
4,693 AMULNN WA 8% 428 AULY WaZIHATIENTHI 2,286 §ULN

athilsfinnn Downside a1alifisnuilantilunudl iwnzgarisanadn

Wakmslaiilluuds dungulvglu  SET50  aznauanldiuana
iswlannnszusunnavan nainaness leadwldlén ECB azean
iy o & ' A & { o o
grfsanuindulunsanaanoulouismMIEuinndu vaen eLarng

Nuanigeazeananlnasiaionil 160,000 A

lasnwanauusihlfian Trading S50M16 Tunsau 895-908 1@ law
Fauanlibuds Short daifias ududduuidu Long wna 895 94

— —
SET50Index:Futures Jun=16"{S50M16)

q‘
/«Wr e

n!htw

:
/Ligzo.oo

880.00
860.00
840.00
820.00

)
| 500.00
'\'4%\ W/ 780.00
N Jm;lb 760.00
W (i 740.00
Volume
Ay
50000
—
0
~MACD 20

el Dy N -

o]
-20

AP

50

Banking ETJK\

ﬂ.fll'lv‘u e
=

WA |
"

1143000

1140000
1135000

Redive Stengh et

Trading by Investor Types

4,693

-3,166
Institution

-1,527

Foreign Local

Contracts




DERIVATIVES FOCUS

2 June 2016
www.fnsyrus.com, FB: Finansia Syrus Research

Analyst: Natapon Khamthakrue Tel. 02-646-9820

UaaganuziiNasagiianentaon

dsmasmwmaaiewlnives SET50 iusnume Sideway lu
N8y 890-910 1A stml,so%aa'm‘lmy'mmnﬁnamuluﬂs:mﬂ
Yousd] nazuaunudamd wanauldnavan ligaau anfiens
Guanaaessiamizsnuniseandudraluniwlvg lasamaiss
iag]ﬂ]”agamﬂLLiamuL'ﬁaﬂsuﬁuﬁﬂmo&mﬂ@amﬁwmeﬂ@ia"hJ

M3 Trading 14 Option 34A7TiAULLLNAYNSLTY Short Strangle

#30807917 Index Futures LuinTasdalunsiism lsuny

@zda Short USDM16 ¥imlsi 35.60-65 LM/Aaaa13anIgy
GAVIANK 35.85 LIN/ADAAITANITY

USD/THB fuualituwneiadienufianid Dollar Index uaziInana
a 1 ; a U kg
piimaudsindu lasawzduanaisuuaznein lasidrih PBOC
o ' P \ & o & . & o
fMnuadina19N 6.5688 nuIudonansIEnIgy ulvAuaniile
A ' € o ° A p= &
MUl 6.5889 weudanaasianigy ldduuiniilemaudedn
‘A/ 1 g: U a v
AUUTIIRULTIINTRFIUITTZROMT IAALEN Tasluawnia

weailafinsaumaiafenlnii 35.55-70 Ln/masanfanizy

SETS0 Index (SETS0) 930.00 Hitorical Voaity
@0 SETS) I (SETS) q

n v
ﬁn,hé,‘”u*h., a 'Hu[% W i i

880.00 s

II 87000 Ul
ﬂ] 360.00
i 850.00 | 3

840.00 | |
" - S
[ H] H 81000 ! | ==
: 40000
79000

(T
I o

i r“ I
H /y,“ ‘v‘ v%%\\" \‘\J H Lﬂ’

| A ...
R 10
s

Refative Strength Index

TSD Futures Jun-16 {USOWIE) i
35,9000 s
ll‘ T”l ! 35.8000 4
A R o
'l !_1# L7 : M L
] iy | 35,5000 H'L 1
| ! &‘ f +T [ﬂ 35.4000
+ 35.3000 = -
Tl ¢ Lol i 82000 [~
]H 4 MII id 35,1000 i
i A 1 35,0000 !
|3 34,9000 =
34,8000
e 347000
WACD
— 01
N // 0
Relative Strength \ndefxf/ N " ey — T
T Vo S W N 40 ~—
N N/ ” ]
e e g 0 A

fiasnue Short PTTM16 ¥infnlsfi 292-203 un am Trailing
Stop aammf]mﬁagan’i'\ 303 U

100 PTTM16 U5udasisannmansiniudufiGuing uazanu
frsluanudaiiiosasmigsaafounssusntuas PTTEP lag
Twdswaslassaine PTTM16 Sulwadiniuwidudnads i
T#Sanadsslumsindinsdamgiuinadunn 292293 1

\la Short KTBM16 vi1inlsii 16.90-16.95 um Gaann
17.20 U

o a NV . & AR
710 KTBM16 aglufiansiudy udiwnzduudadslisuiinda
A A v o v A o v A o X )
Bumiaumidusagfiduiniussduaiais 75 uanllld
A Upside filamagnirfanuinaiitiema lasawzdinay
@Nd1 17.10 v ANy Short WANLANAT 16.90-16.95
STRTY

PTT Futi Jun-16 (PTTM16
utures Jun ( ) 320,00
It S 310.00

Y,
n ﬂ% 290.00
Dl 280.00

=N Wl v s 270.00

i 260.00
; 250.00

S : 240.00
=T HWV 230.00
ae? 51000

g0 !
i 200.00
190.00

Volume I

itttz Al ol ||LMmfmﬂh ZOO

ACD

ﬁ\/x\/\w (1)0

Relative Strength  Index

18.50
18.00
17.50

16.50
16.00
15.50

15.00
14.50

lume
| 5000

e ek

— N e 0

Relative Strength : Index

sl haie g hospn s o e Day




FINANSIA SYRUS

Analyst: Natapon Khamthakrue Tel. 02-646-9820

Gold Futures: fia Long fatitadlinan

fia Long GFM16 ¥inmlsfi  $1,220-1,225/0z ANIAN®
$1,205/0z

NI lANNANNAUNISaUAINIARIINENIZILHY  ISM na
mandasenunaalsfiuenadl 51.3 90 wnninenauil 50.8 9a
WidBAuA Dollar Index (Fudaudand vihldnswndvasman
nasindslingagmdnd $1,2050z udiunduduunlng Tanlu
FIUVBINNIZUZEU m@dwum:‘iaaaﬂ@‘ﬁuﬁwLﬁaia@é’mﬂiﬁ'}ﬁ@
ﬁdﬂ’li‘ﬂi:‘lgu ECB  uazmudamsdoyanisiteanumeiant
anfpuiamiuil mwludimadamsdiariinuuannansas
aniguAuniugni LL@iwm:gﬂLLmeim?i'auvl,mﬁﬂi:l,ﬁu'hmaﬂ’la
ﬁuﬁ’;ﬁ'ﬂsjgﬂﬁ'ﬂﬁwaaﬂ 1139LIMNANIITINIT  Technical
Rebound sztizdu lawarhadanfhazldldfadudiain 10 u
w03 $1,225/0z

' ° a X &
FIUUaANAATAINAIAITEI SPDR Gold Trust NxUuasslusay 6
WY 2.08 G ANBEN 870.74 A

Oil Futures: Lawils Short

Short BRM16 ¥irinlsi $48.0-48.501%150 @nzianw $50.5/
13138

5907 Brent Wnéaag waIan APl wesdeninsuduindn 2.35
Fuuniisn winheamsaluasasafidszifininezanassn 5 §u
VIsi9n vouedi EﬂLL‘]J‘]Jﬂ’ﬁLﬂa‘IauvLWJg\‘iﬁﬂ’J’mLémiuﬂ’]iﬁﬂﬁ’a EN
@31 Upside n3daddisinalaiin $50.5/U15058 waInauan
Yl?ﬂﬁ’mdaﬂﬂ% mansaumaeaanlwifnia $48.0-50.5/115158

RSS3 Futures: N4

Uassgainging

e X o oA .
101709 THCOM N3t nduuiIWaNNALANNIAMaIT? a0
& A a X ed o o A o
AamMItigUn L% uwazgUmdndodassamsitudivas
lasnsWuaveITa A d RN eImM TN B

laldurnnlassaaaanan

LATBINAI
ﬂaé?qumaﬁﬂwﬁwmmhﬂ?u
Waswiwdouan szezdu a1 THCOM dsfilamanndasdam
140-145 Lo MANTOUMTARawlnafl 140-165 Luw

DERIVATIVES FOCUS

2 June 2016

www.fnsyrus.com, FB: Finansia Syrus Research

Gold Spot Price,RT (IQXGL)

11350.00

1300.00
11250.00

f20000

1150.00

1100.00

1050.00

1000.00

MACD

W

lpia [ fpi P s i Bia T lgn I3
Dec an Feb [Mar por May Pun

ICE US Dollar Cash Index,D10 (_USDX)

i \ﬁfﬁ*‘?’?zﬁ*':'
I

o JRelative Strength Index

I\ N

R e e

ICE Brent Crude Spot Month,D10 (_BRT)

51.000
50.500
50.000
o
49.000
48.500
48.000
47.500

MACD
A =
o

e

[eYeXe]

Rélative Strength Thdex

Lol

| :
z/ ' Iy

T15:00 [18:00 [21:00[0:00 [3:00 _[9:00 [1z:00 [15:00116:00 121:00[0:00 13:00 _[5:00 [0:00 [3:00.
2 5i25 5 27

30 min

TOCOM: Rubber Spot Month,D5 (_RBT)

e A

i s s gy N S Iy

SN N o

=TT £

Relative Strength - Index

W\\mzm’vwmv W‘TW\: J m‘(m M;

lApr— May Ddun Dl lAug  [Sep  [oct  INov Ibec lFeb— IMar — [Apr M

o [an
2015 jebis

DISCLAIMER: Muuatiuiidayinlasusnuanning Aiwde losa siia imizw) v’ daypivnngluponuatuiianigiduuuiiugusasundsdayaiidaimiamadaindanyinbelio unzmiafianugnegs arglsfio
ysuylisusasanugnaeyasuiiuuasdayaning1 dayauszanuiuidnngadunsnuatiianiimagasuulas uils wlauiudy laasaaplavlidasudslinypdgh uignilenulsasdiggngaidasmulitamy am
rﬂa“ﬂia’ﬂ'\LW\ﬂﬂ“ﬂiwU@'\N“ﬂﬂiqnﬁiuilﬂﬂjuﬂuul{a TiﬂwduiwﬂiuiﬂiﬂﬂiﬁnufdailaULLWuWTaT'}ﬂW’UaGWRﬂWTWUﬂjﬂ’ﬂﬂ%ﬂﬂﬂiﬂlﬂahﬁlaﬂ']ﬂlﬂ UTHWQGVLNTUNW’HQ‘U@aﬂ'J']NLﬁUﬂjUrlﬂ‘] Y|Ln@"uuinnmi'li’l"uaHaﬂmm'mmului’md'mﬂuuu 1

"E H'J']ﬂiﬁﬁlﬂﬁ@gﬂﬂéﬁRdﬂuﬂ?iﬂﬂﬂ"l“ﬂa“ﬁlm: “ﬂ@auﬁﬁaamﬁayﬂguluﬂgwmu ANNY
muwuagmua’uawﬁ

ey

Wumsanwoianssnnuiinami mansuliwanniwdiienaies dasmianstnsideyauaziarsanatdsauneuiaumaaaulansmu . Y
CAEANE AN NI ETI TR e ¢ B o2 SOLRBLNBRIIANT SR ! . . SR PR

uidhmanning sy o $1ia (iwnow) aradudguagniwados (Market Maker) uastoanluidyusasinFouius (Dervative Warrants) uunannindiivnngaglunssuadui lasusdng andarunienziuesmanning
e MUONLIARM: N el X 2 o s or) P L EUEAE

$raBadananil aauu dnasnuarsinemoazBoalunibsfeimiwualuidnuaaiintauiusainanaudadulinmu

wigyauazanaibiUnngeglupssuaiud vuililaitegaussanuiulunsnuaduililfs gl dasen dauas vindn shasnusaswiomsunidemmsmnliiisnuanioussou lalildsuannna




