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กก  ก ก   ก! Downside *ก SET50  S50H17



  



  



 30 .. 17



Trading Short ' S50H17 'ก)* 977-990 - .-/0123 Long 5 978-980 - 7 -/0123 Short 5 990 - 89:15/; 4 -



S50H17C950



270> ?0 )@  /A91-ก)9B 



 30 .. 17



USDH17  30 .. 17



TMBH17  30 .. 17



KTBH17  30 .. 17



GFG17  27 ก.. 17



270> ?0 )@  /A91-ก)9B



23> Long TMBH17 79 -ก):GB1:ก)*กH) 2.25-2.30 * 123> Short KTBH17 กH) 18.00-18.10 * 89: 18.70 * Long GFG17 กH)/ $1,190-1,200/Oz 89: $1,160/Oz



SET50 Index Futures: 170 Trading 'ก)* ก7Z[79ก: Trading ' S50H17 \'8ก)* 977-990 - .-/0 123 Long 5 978-980 - 7 -/0123 Short 5 990 - 89: 15/; 4 - SET50  S50H17  ก ก !"#$%"%& '( %)" *+,-)!$#./($0#1 5 1ก 1,911 #  Net Long / Index Futures 424 !DD() 90 # )"&กE&&,ก#10F. ก()&กก'( "ก !","'1 +G/(#1& ($/( SET50 ก ก%)" H +1,ก (G Open Interest (OI) + "/ Index Futures -"! #MG"ก""!N Long #1 + " !DDH%)+Hก-), OI #1ก+#O/( +O(ก กกG"กO'PEQ" Long "ก %& ! !PEQ" Short /##1()' / $"","'M+ SET50 &  กก #$+% ""/##1 +, (%$S #1ก !","'( /%" -"N&H%"%%TN)'(  !$+/UFUM /""ก ,$#.Vก "#$ , !&" O/( Trading S50H17 /ก 977-990 &$+'ก *+,1E&&,#1&%MMF ("ก Trade /M) กM )'(" USD/THB -" , !^_`%ก % Dollar Index ก M""#&#O/( SET50 b+()#"%ก/"ก %N ก G"M กG&#O/( SET50 %"กG() #1ก+/  ("*"ก-),"!+(V#1S



Trading by Investor Types 424



60



Contracts



-484 Institution



หนา 1 จาก 3



Foreign



Local
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SET50 Index Options: 270> ?0 )5170 Long Call



USD Futures: Dollar Index :GB ) 80 USD/THB -/ 



270> ?0 )5170 Long Call )0 ATM SET50 1*ก ก"%+11กM"/"%T -" !NกHV&& M ,ก%T 2015  %T 2016 #1+) .M. 0+)%T#1!+/! *+,!DDHก%&กก'( " ก !"#$%"%/ ,Tก  ,กeก "#$/ !#,V!1,""%T#1!+/!,"ก #"#1 Dollar Index ก ก%   UกM )'("!#,V!1,"( ,% +%-) กก'  PEQ" Long Call &"& '+1,ก Long Put



270> ?0 )@  /A91-ก)9B



USD/THB % "%กก%" Dollar Index ( "&ก ,"S  $ FOMC "+ !$+"^+''+#O/(% +ก" ก ก+ก1,*,,GกM+กHV+#1 3 M"/T1 H #1 % ejkก&!(klกก &+ก &, &"M+ กก^_`" USD/THB & 0',"&Oก+  ,"1*ก! % "( 35.50-35.60 #/+ V!(kl



Single Stock Futures: 23> Long TMBH17 23> Long TMBH17 79 -ก):GB1:ก)*กH) 2.25-2.30 * M TMBH17 %ก#OกO'#1 2.25-2.30 #   % #O/(M+ Upside & ,F/ก&Oก+M  



0''+#1& 1&"( ก% "&กU -)กก'/U,#1 M+กกM )'(1#1 2.18-2.30 #



Single Stock Futures: 123> Short KTBH17 123> Short KTBH17 กH) 18.00-18.10 * 89: 18.70 * M KTBH17 1*ก% " , ! &กU -)ก') #1,ก!Mo 1, 5  10  *+,1กกก%#+!#1 18.00-18.10 # M+กกM )'( , !#1 18.10-18.70 #
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Gold Futures: >5> Long 8015/



Long GFG17 กH)/ $1,190-1,200/Oz 89: $1,160/Oz M#"MO* ก%#+! $1,185/Oz  ,"'!N ,)()'+0M"#1 2 *+,% &""กUMกj%!(kl &



ก + "( ) 156,000 M %Oก"+ก M+กHV" % +#1 204,000 M  175,000 M % M&",*"  +0.4% M-M กก"+ก M+กHV"% +#1 -0.1% M-M  +0.3% M-M -"! #!U% +""/!(kl,F/ กH}V+1 &"#O/( Dollar Index  กก '%  o$+/( M#"MO% "%( กM!UM"M" )9* ?.?9B 1)9 ?9 ก)2)9*89?1c/:GB80:



) ')  9B (%)"N" ,+)1) &กFก M )'(/#"#MM"U,!+(V #1 MACD Oscillator /ก  ก !"!DDH-) -"!+M "กU,#1!DDHก&ก Golden Cross ,"'NFก(ก "ก' H #1 /"$!"MV&"&



&ก"-)/% +1,)#eก %$j&1 *+,% ( ก,",F#1 $1,200/Oz *+,E&&,#1&%1'+ก +1M)SF*UM %ก """,F**-



DISCLAIMER: ,"o1&+#O*+,j#( ก#,V ^b-1, '-! &Oก+ (() pj#q F #1กr/,"o1NFก&+#O)k"( "F #1)()M)1M )N)  /()1MNFก%" ,"'กG%j#'"MNFก%"MN"F +"ก  F  M(G#1กr,F/,"o1&1ก 1, " ก' ()%'+ % + *+,'%"&"/(# "( j#'1M !"MV#1& ก&F"()1/(SF "#$ "#$-)(),( ก#,V%#1กr/,"o1 #"j#''+ กS %#() M"( ก#,V%F #1กr%,"/+ j#&"'S+%M!1,(,/+s #1ก+&กกOF ()M(G/,"o1'/'กH1/+กG% SF "#$MeกjF  



/+$ ,&,"M/ก%+!/& "#$ j#!" !#.t/F  M(G#1กr,F/,"o1 (/(SF/+OF  M(G/,"o1'/ *,V M+ ก ++ " #O-O Oก!+"()S,% !.H'#"(+()"! *+,''+$D%0 , กjHVกj&กj# "( ก "#$/( ก#,V1M!1," SF "#$MeกjF  &H,"Mกก%+!/& "#$ j#( ก#,V ^b-1, '-! &Oก+ (() &0SF+F !UM " (Market Maker)  SFก/!OMD!+"!#.$.V (Derivative Warrants) ( ก#,V#1กx,F/,"o1 *+, j#l &&+#O#M (V"( ก#,V""+"ก 1 +" ก "#$Meกj, 1,+/("!)1"/!OMD!+"!#.$.V+"ก ก%+!/& "#$
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