









	
 Home

	 Add Document
	 Sign In
	 Create An Account














[image: PDFKUL.COM]






































	
 Viewer

	
 Transcript













DERIVATIVES FOCUS 30 May 2017 Analyst: Natapon Khamthakrue Register No.: 026637



www.fnsyrus.com, FB: Finansia Syrus Research



กก  ก  !"!ก #  S50M17
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   ก!ก: Short S50M17 ก'()* 985-987 - .!/ 996 - ก 12ก: Long S50M17 )* 985-987 - ก'()* 993-996 - .!/ 984 - @AB CA



@AB CA



Short KTBM17 ก'()* 18.50-18.80 I .!/ 19.30 I Long BANPUM17 ก'()* 18.50-18.70 I .!/ 18.20 I Long GFM17 ก'()* $1,280-1,290/Oz .!/ $1,255/Oz



SET50 Index Futures: ก(Iก(12*'C! I.A12*



ก!ก: Short S50M17 ก'()* 985-987 - .!/ 996 - ก 12ก: Long S50M17 )* 985-987 - ก'()* 993-996 - .! / 984 - 1.ก(U)*1ก/VWC)W SET50  S50M17  ก!ก"#$%& '()) )*ก%+#),**+ %- ก %-(& .%& &+/0+12(กก0%-%)ก $) SET  SET50 $! %& )ก.) ก0 + )ก *3 ก2+ 3  $ . ก-ก ) "5 ) * &/( 6( 73 )ก  $) SET50 &2/87 ()2 %&+)/9) 2(ก.(&#0+ก ก7ก3 SET  SET50 +2+7$5#) /(ก $) ก /)+))2()6(ก+ :2()62"#3 426 %  Net Long  Index Futures 2,092 /+11 400 % CXก(12*'C/ S50M17 C!)W ( S50M17 * ก()ก6( :$,**+6&#0*ก 2 ก)/+NO %&P%0ก)+ Memorial Day /(ก-ก )%36()6' 9( .ก7 ) $7+ก Safe Haven () )/ก3  %)0 2(#0+%&+2+7$5#'%&* 33 ก 3(7 +))+2+7$5#2( :87*5)( SET50  S50M17 *



ก()2+ก2(  %& S50M17 ก0  1 *3 *ก( Basis 7 ก'ก +0.93 *3 *ก +0.03 *3+ก( *5)) /^ Short S50M17 ก( :* 2+$%3/^ 996 *3  %(+#



หนา 1 จาก 3



Trading by Investor Types 2,092 1,363



Contracts



Institution



Foreign



-3,455 Local
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SET50 Index Options: @AB CA 



USD Futures: 1 I1(*Y ก( /Z A



@AB CA



87ก $) SET50 +)ก$)2() ! ก"#$%&) ) :,**+ %-(& .%&& +/0+12(ก ก+ก /(,**+8ก+)2)9 2+ $*))ก8ก`2/+NO +%& 2 .. 17 %0( SET50 * ก())6()2/+a ก(* ก +&))*กก  $ก$)ก /)&ก+#)6() /+a  0 ( /^ () Index Options 79 Direction %&6+*



@AB CA 1[2*(\  )*Y!1-)ก(!W



USD/THB %32+ )2()*%0*320/3 2 g %+#)%& Dollar Index +)(%0*320/3( :/(5)*'7 3 ก %&'กก$5#  ก /)%32()62%& $ 2(&ก/( (* 'ก() . Forward $)ก 3(i9/()ก :^)2 : '%& USD/THB * (2+2()/(j & 200 +^ 33.80 %/ (a/+NO กก +&# %& 33.95-34.15 %/ (a/+NO



Single Stock Futures: Short KTBM17 Short KTBM17 ก'()* 18.50-18.80 I .!/ 19.30 I  KTBM17 ก()ก$)ก :( Upside    /+#* 9(ก*0ก+ 287%)%%&i61) Short ก+2() :^ก+)(/^ก 6กก + 19.30 % (* .ก7+ก2+ )N+^ 18.50-18.80 % Single Stock Futures: Long BANPUM17 Long BANPUM17 ก'()* 18.50-18.70 I .!/ 18.20 I  BANPUM17 +)&:opqก +2() +2()ก+ $5#* 6 2+ 2(7 #0+ ^(+)9( 6()opq2+ "5)'กก+*2%ก )%3 BANPU $! %& 6),**+7#N ก0ก2g&#* :2/9)^5) 226%Y-Y 9(%& 1.1  % *กก!a^(%&i(*320/3   



t3ก*:)oou%&&i COD 2()



หนา 2 จาก 3
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Gold Futures: ( 1(*bcdก!I1(ZC/VW Long GFM17 ก'()* $1,280-1,290/Oz .!/ $1,255/Oz (%)0: ก* opq2+ก +  /+#  Dollar Index * opq 2+ก +*ก8 $กก 2(7 ก-ก )%3 /%+7a/&)(6+ 7 2 ก0 +)92+ $*))/+NO7 ก!ai  63 FOMC $)o6()ก ) *5)%0 ก /) ก $7+ก%)06+ ()ก.2 Upside *(Pก)%+%& 7 2 %)0)ก. 2)92+ $*))/+NO /+a&# *5)(กก  * +)*0ก+ :*.%)0: ก$+$5#ก( 6()ก 2,**+%)%%&ก/+11!"#2)3$)/ (j &  +6&()6&#%&/()/+11!6)ก /(%)0  %- (* )3*ก)%%&&:ก/((  /+#  2$)&#+)9(%& $1,280-1,290/Oz กก %& $1,260-1,280/Oz



DISCLAIMER: )j+&#*+%0:`+% +ก%+7a oP+"& "+/ *0ก+ (6) y`+%z $9 %&ก{)j+&#^9ก*+%0$5#7#N$) ()$9 %&6(6(& (6^  /&^9ก2) ()ก.2`+%(+)^9ก2)^$)$9 +)ก ( $9  .%&ก{9()j+&#*&ก & ) ก$ 72 2  :(2)*)% () `+%(& /)a%&* 6+ก*9)6i9 )%3 )%3"#$ +ก%+7a2%&ก{)j+&# %+#)`+%(+ ก+i 2% $) +ก%+7a2$9 %&ก{2(() `+%*5)(+i62(/&| %&ก$5#*กก0$9 .)j+((ก!&ก.2 i9 )%3-5ก`$9  



63 7*()ก2+/* )%3 `+%$/) $/%t}$9  .%&ก{9()j+&# i90$9  .)j+ :6a + ก + ) %0"#0 0ก/)i7(2( /t!6((%+#))/( :(+312'  +ก`!a+ก`*ก`+% () ก )%3 +ก%+7a&/&) i9 )%3-5ก`$9  7*!()ก(ก2+/* )%3 `+% +ก%+7a oP+"& "+/ *0ก+ (6) *'i99 /87 () (Market Maker)  i9ก/0+1/)/%t37+ta (Derivative Warrants)  +ก%+7a%&ก€9()j+&# : `+%O **+%0% a$) +ก%+7a))+)ก (&# +)+# +ก )%3-5ก` &+)/6$)/0+1/)/%t37+ta+)ก (ก(2+/* )%3



หนา 3 จาก 3
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