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กลยุทธ :์ ยังคงยนืเหนือเส้น 10 วันได้หน้า Long จงึได้เปร ียบต่อดงันั%นก็ให ้OPEN LONG ตอนย่อลงมาแถวๆแนวรบัที6ใหแ้ลว้รอขายทาํ
กาํไรแถวๆแนวตา้นที6บอกแต่ก็ตอ้งวาง Trailing stop ดว้ยนะหากราคาออกจากตน้ทุนเกิน 5 Points หรือเมื6อ S50M21 ลงมาปิดตํ6ากว่า 970  
หากชิงเดง้ต่อก็ไป BET OPEN SHORT แถวๆแนวตา้นที6ใหแ้ลว้รอปิดทาํกาํไรตอนย่อตวักลบัลงมาในระหว่างวนั โดยกาํหนดจดุตดัขาดทุน
หรือ CUT LOSS เมื6อราคาขาดทนุเกิน  5 Points เพื6อทาํ Risk-Control หรือเมื6อ S50M21 ปิดเหนือ 993  
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สรปุตลาด SET50 Index Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

S50M21 983.5 986.3 976.7 978.2 982.0 2.7 131,300 298,139 

S50N21 982.4 983.5 975.7 977.0 978.2 2.7 19 103 

S50Q21 983.0 983.2 979.2 975.7 979.2 2.7 3 13 

S50U21 979.0 982.4 973.0 974.4 977.8 2.5 20,788 43,295 

S50Z21 977.3 981.4 972.1 973.5 976.6 2.5 4,619 12,605 

S50H22 975.0 978.2 969.4 970.4 974.0 3.0 2,033 5,065 
 
 

สรุปตลาด Currency Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

USDM21 31.13 31.19 31.13 31.16 31.18 0.02 1,531 26,222 

USDN21 31.28 31.28 31.28 31.16 31.28 0.12 3 512 

USDQ21 31.14 31.20 31.14 31.16 31.20 0.04 103 573 

USDU21 31.15 31.20 31.14 31.17 31.20 0.03 777 11,304 

 
 

สรุปยอดซื.อขายสทุธ ิFutures ตามประเภทนกัลงทุน (สญัญา) 
 Foreign  Institution Local 

 Long Short Net Long Short Net Long Short Net 

SET50 Index Futures 51,370  44,725  6,645  30,491  27,749  2,742  76,901  86,288  -9,387  

Metal Futures 15,199  19,120  -3,921  4,638  5,756  -1,118  20,803  15,764  5,039  

Single Stock Futures 25,169  41,212  -16,043  143,861  137,079  6,782  160,439  151,178  9,261  

Currency Futures 0  0  0  60  1,156  -1,096  2,354  1,258  1,096  

 
 

สรุปตลาด Futures Gold & Oil Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 High Low Close Prior Change   

GF10M21 28,110 27,830 27,890 28,020 -130 1,684 5,727 

GFM21 28,100 27,850 27,880 28,000 -120 31 451 

GOM21 1,900 1,878 1,881 1,891 -9 25,057 16,284 

SVFM21 28 28 28 28 0 177 2,124 

GF10Q21 28,160 27,880 27,940 28,060 -120 1,144 5,583 

GFQ21 28,050 27,950 27,950 28,030 -130 6 354 

GOU21 1,903 1,881 1,885 1,894 -9 11,498 12,379 

SVFU21 28 28 28 28 0 152 526 
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SET50

Expiration 

date

Days to 

maturity
Rf

FV of periodic 

dividend

Current 

spot

Fair future 

price

Current 

future price

Premium / Discount 

from fair price (pts)

premium / 

discount (%)

Premium / Discount 

from spot price (pts)

S50M21 29-Jun-21 18 1.58% 0.0 981.6 982.4 980.9 -1.5 -0.1 -0.7

S50U21 29-Sep-21 110 1.67% 15.2 981.6 971.4 976.9 5.5 0.6 -4.7

S50Z21 29-Dec-21 201 1.79% 2.0 981.6 989.3 976 -13.3 -1.3 -5.6

S50H22 30-Mar-22 292 1.65% 17.3 981.6 977.4 973.4 -4.0 -0.4 -8.2

Gold

Expiration 

date

Days to 

maturity

Current 

spot (USD)
Rf

Current 

FX

Fair future 

price

Current 

future price

Premium / Discount 

from fair price (Bt)

premium / 

discount (%)

GFM21 29-Jun-21 18 1,894.2 2.50% 31.136 28,068 28,050 -18 -0.1%

GFQ21 30-Aug-21 80 1,894.2 2.53% 31.136 28,190 28,000 -190 -0.7%

GFV21 28-Oct-21 139 1,894.2 2.59% 31.136 28,312 28,120 -192 -0.7%

USD

Expiration 

date

Days to 

maturity
Current FX TH1YY US1YY

Fair future 

price

Current 

future price

Premium / Discount 

from fair price (Bt)

premium / 

discount (%)

USDM21 29-Jun-21 18 31.13 2.60% 0.11% 31.17 31.18 0.01 0.0%

USDN21 29-Jul-21 48 31.13 2.60% 0.11% 31.23 31.28 0.05 0.2%

USDU21 29-Sep-21 110 31.13 2.60% 0.11% 31.36 31.20 -0.16 -0.5%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for s implicity reason

Fair gold spot price

1,844 1,854 1,864 1,874 1,884 1,894 1,904 1,914 1,924 1,934 1,944

30.88 27,069 27,216 27,363 27,510 27,657 27,803 27,950 28,097 28,244 28,390 28,537

30.93 27,113 27,260 27,407 27,554 27,701 27,848 27,995 28,142 28,289 28,436 28,583

30.98 27,157 27,304 27,452 27,599 27,746 27,893 28,041 28,188 28,335 28,482 28,630

31.03 27,201 27,348 27,496 27,643 27,791 27,938 28,086 28,233 28,381 28,528 28,676

31.08 27,245 27,392 27,540 27,688 27,836 27,983 28,131 28,279 28,427 28,574 28,722

31.13 27,289 27,437 27,585 27,732 27,880 28,028 28,176 28,324 28,472 28,620 28,768

31.18 27,332 27,481 27,629 27,777 27,925 28,073 28,222 28,370 28,518 28,666 28,814

31.23 27,376 27,525 27,673 27,822 27,970 28,118 28,267 28,415 28,564 28,712 28,861

31.28 27,420 27,569 27,717 27,866 28,015 28,163 28,312 28,461 28,610 28,758 28,907

31.33 27,464 27,613 27,762 27,911 28,060 28,209 28,357 28,506 28,655 28,804 28,953

31.38 27,508 27,657 27,806 27,955 28,104 28,254 28,403 28,552 28,701 28,850 28,999

Gold spot (USD/oz)

THB/USD


