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กลยุทธ :์ ยังคงยนืเหนือเส้น 10 วันได้หน้า Long จงึได้เปร ียบต่อดงันั%นก็ให ้OPEN LONG ตอนย่อลงมาแถวๆแนวรบัที6ใหแ้ลว้รอขายทาํ
กาํไรแถวๆแนวตา้นที6บอกแต่ก็ตอ้งวาง Trailing stop ดว้ยนะหากราคาออกจากตน้ทุนเกิน 5 Points หรือเมื6อ S50M21 ลงมาปิดตํ6ากว่า 976  
หากชิงเดง้ต่อก็ไป BET OPEN SHORT แถวๆแนวตา้นที6ใหแ้ลว้รอปิดทาํกาํไรตอนย่อตวักลบัลงมาในระหว่างวนั โดยกาํหนดจดุตดัขาดทุน
หรือ CUT LOSS เมื6อราคาขาดทนุเกิน  5 Points เพื6อทาํ Risk-Control หรือเมื6อ S50M21 ปิดเหนือ 1,000  
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สรปุตลาด SET50 Index Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

S50M21 984.0 990.6 981.1 980.9 990.4 9 130,624 300,287 

S50N21 982.0 985.6 981.1 979.7 985.6 9 26 108 

S50Q21 986.5 986.5 986.5 978.4 986.5 9 1 13 

S50U21 979.0 986.3 977.0 976.9 986.2 8.7 18,908 45,107 

S50Z21 978.7 985.1 976.0 976.0 985.0 8.7 5,311 12,658 

S50H22 977.0 982.4 973.5 973.4 982.4 8.6 1,981 5,119 
 
 

สรุปตลาด Currency Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

USDM21 31.15 31.15 31.03 31.18 31.08 -0.10 10,716 22,674 

USDN21 31.10 31.10 31.06 31.28 31.06 -0.22 102 613 

USDQ21 31.10 31.10 31.05 31.20 31.06 -0.14 106 581 

USDU21 31.14 31.14 31.06 31.20 31.11 -0.09 3,007 10,980 

 
 

สรุปยอดซื.อขายสทุธ ิFutures ตามประเภทนกัลงทุน (สญัญา) 
 Foreign  Institution Local 

 Long Short Net Long Short Net Long Short Net 

SET50 Index Futures 51,537  44,486  7,051  24,473  26,311  -1,838  80,841  86,054  -5,213  

Metal Futures 32,371  30,263  2,108  8,960  7,634  1,326  28,535  31,969  -3,434  

Single Stock Futures 28,709  23,294  5,415  124,720  111,042  13,678  122,248  141,341  -19,093  

Currency Futures 0  0  0  5,492  3,892  1,600  8,439  10,039  -1,600  

 
 

สรุปตลาด Futures Gold & Oil Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 High Low Close Prior Change   

GF10M21 28,110 27,760 27,980 27,890 80 3,049 5,451 

GFM21 28,120 27,790 27,950 27,880 70 73 449 

GOM21 1,904 1,872 1,894 1,882 12 41,676 17,735 

SVFM21 28 28 28 28 0 354 2,121 

GF10Q21 28,160 27,800 28,020 27,940 80 1,859 5,595 

GFQ21 28,090 27,860 28,000 27,900 100 14 344 

GOU21 1,908 1,875 1,897 1,885 13 21,062 12,144 

SVFU21 29 28 28 28 0 669 723 
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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 16 1.58% 0.0 990.78 991.5 989.9 -1.6 -0.2 -0.9

S50U21 29-Sep-21 108 1.67% 15.2 990.78 980.6 985.6 5.0 0.5 -5.2

S50Z21 29-Dec-21 199 1.79% 2.0 990.78 998.5 984.7 -13.8 -1.4 -6.1

S50H22 30-Mar-22 290 1.65% 17.3 990.78 986.6 982 -4.6 -0.5 -8.8

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 16 1,877.4 2.50% 31.086 27,771 27,750 -21 -0.1%

GFQ21 30-Aug-21 78 1,877.4 2.53% 31.086 27,891 27,820 -71 -0.3%

GFV21 28-Oct-21 137 1,877.4 2.59% 31.086 28,012 27,840 -172 -0.6%

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 16 31.08 2.60% 0.11% 31.11 31.08 -0.03 -0.1%

USDN21 29-Jul-21 46 31.08 2.60% 0.11% 31.18 31.06 -0.12 -0.4%

USDU21 29-Sep-21 108 31.08 2.60% 0.11% 31.31 31.11 -0.20 -0.6%

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

Fair gold spot price

1,827 1,837 1,847 1,857 1,867 1,877 1,887 1,897 1,907 1,917 1,927

30.83 26,779 26,926 27,073 27,219 27,366 27,512 27,659 27,805 27,952 28,098 28,245

30.88 26,823 26,970 27,116 27,263 27,410 27,557 27,704 27,850 27,997 28,144 28,291

30.93 26,866 27,013 27,160 27,307 27,454 27,601 27,748 27,895 28,042 28,189 28,336

30.98 26,910 27,057 27,204 27,351 27,499 27,646 27,793 27,941 28,088 28,235 28,382

31.03 26,953 27,101 27,248 27,396 27,543 27,691 27,838 27,986 28,133 28,281 28,428

31.08 26,997 27,144 27,292 27,440 27,587 27,735 27,883 28,031 28,178 28,326 28,474

31.13 27,040 27,188 27,336 27,484 27,632 27,780 27,928 28,076 28,224 28,372 28,520

31.18 27,083 27,232 27,380 27,528 27,676 27,824 27,973 28,121 28,269 28,417 28,566

31.23 27,127 27,275 27,424 27,572 27,721 27,869 28,018 28,166 28,314 28,463 28,611

31.28 27,170 27,319 27,468 27,616 27,765 27,914 28,062 28,211 28,360 28,508 28,657

31.33 27,214 27,363 27,512 27,660 27,809 27,958 28,107 28,256 28,405 28,554 28,703

Gold spot (USD/oz)

THB/USD


