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กลยุทธ :์ เล่นใต้เส้น 10 วันต่อหน้า Short เลยได้เปร ียบอยู่ ดงันั%นหากมีการดีดกลบัก็เนน้ OPEN SHORT แถวๆแนวตา้นที4ใหแ้ลว้รอ
ปิดทาํกาํไรตอนย่อตัวกลับลงมาในระหว่างวนั โดยกาํหนดจุดตัดขาดทุนหรือ CUT LOSS เมื4อราคาขาดทุนเกิน  5 Points เพื4อทาํ Risk-
Control หรือเมื4อ S50M21 ปิดเหนือ 982  
ในทางกลบักนัหากจะเล่นเดง้สวน trend แบบ BET rebound ก็ใหไ้ปดกั OPEN LONG ตอนถอยลงมาแถวๆแนวรบัที4ใหแ้ลว้รอขายทาํกาํไร
แถวๆแนวตา้นที4บอกแต่ก็ตอ้งวาง Trailing stop ดว้ยนะหากราคาออกจากตน้ทนุเกิน 5 Points หรือเมื4อ S50M21 ลงมาปิดตํ4ากว่า 951 
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สรปุตลาด SET50 Index Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

S50M21 973.9 974.0 964.2 972.0 970.2 -1.3 152,558 298,752 

S50N21 969.4 970.6 963.7 976.6 970.6 -6 47 118 

S50Q21 970.7 970.7 964.8 969.5 970.2 -1.3 6 24 

S50U21 971.2 971.2 961.0 968.1 967.0 -0.8 30,187 57,510 

S50Z21 970.1 970.1 960.6 967.5 966.3 -0.8 4,129 15,259 

S50H22 965.1 966.1 957.2 964.5 963.0 -1.0 1,434 5,246 
 
 

สรปุตลาด Currency Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

USDM21 31.43 31.47 31.35 31.39 31.47 0.08 2,787 16,647 

USDN21 31.38 31.41 31.38 31.39 31.41 0.05 102 514 

USDQ21 31.38 31.45 31.38 31.39 31.45 0.06 303 3,349 

USDU21 31.41 31.48 31.33 31.40 31.48 0.06 12,312 28,422 

 
 

สรปุยอดซื.อขายสทุธ ิFutures ตามประเภทนกัลงทุน (สญัญา) 
 Foreign  Institution Local 

 Long Short Net Long Short Net Long Short Net 

SET50 Index Futures 72,285  74,533  -2,248  33,595  33,354  241  82,481  80,474  2,007  

Metal Futures 33,447  33,179  268  9,324  9,200  124  36,097  36,489  -392  

Single Stock Futures 73,414  71,633  1,781  154,693  155,340  -647  201,851  202,985  -1,134  

Currency Futures 0  0  0  11,003  349  10,654  4,501  15,155  -10,654  

 
 

สรปุตลาด Futures Gold & Oil Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 High Low Close Prior Change   

GF10M21 26,830 26,460 26,830 26,990 -180 4,532 4,045 

GFM21 26,810 26,460 26,810 27,010 -190 120 409 

GOM21 1,795 1,768 1,794 1,806 -14 36,614 18,918 

SVFM21 26 26 26 27 0 335 1,400 

GF10Q21 26,870 26,510 26,870 27,050 -190 3,013 6,292 

GFQ21 26,900 26,550 26,870 27,050 -180 32 414 

GOU21 1,800 1,774 1,799 1,811 -13 31,651 18,297 

SVFU21 27 26 27 27 0 549 876 
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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 8 1.58% 0.0 971.19 971.5 970.7 -0.8 -0.1 -0.5

S50U21 29-Sep-21 100 1.67% 15.2 971.19 960.5 967.3 6.8 0.7 -3.9

S50Z21 29-Dec-21 191 1.79% 2.0 971.19 978.3 966.7 -11.6 -1.2 -4.5

S50H22 30-Mar-22 282 1.65% 17.3 971.19 966.4 963.5 -2.9 -0.3 -7.7

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 8 1,771.5 2.50% 31.516 26,552 26,510 -42 -0.2%

GFQ21 30-Aug-21 70 1,771.5 2.53% 31.516 26,667 26,590 -77 -0.3%

GFV21 28-Oct-21 129 1,771.5 2.59% 31.516 26,782 26,630 -152 -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 8 31.51 2.60% 0.11% 31.53 31.47 -0.06 -0.2%

USDN21 29-Jul-21 38 31.51 2.60% 0.11% 31.59 31.44 -0.15 -0.5%

USDU21 29-Sep-21 100 31.51 2.60% 0.11% 31.73 31.46 -0.27 -0.8%

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

Fair gold spot price

1,722 1,732 1,742 1,752 1,762 1,772 1,782 1,792 1,802 1,812 1,822

31.26 25,579 25,728 25,877 26,025 26,174 26,322 26,471 26,619 26,768 26,917 27,065

31.31 25,620 25,769 25,918 26,067 26,216 26,364 26,513 26,662 26,811 26,960 27,109

31.36 25,661 25,810 25,959 26,108 26,257 26,407 26,556 26,705 26,854 27,003 27,152

31.41 25,702 25,851 26,001 26,150 26,299 26,449 26,598 26,747 26,897 27,046 27,195

31.46 25,743 25,893 26,042 26,192 26,341 26,491 26,640 26,790 26,939 27,089 27,238

31.51 25,784 25,934 26,083 26,233 26,383 26,533 26,683 26,832 26,982 27,132 27,282

31.56 25,825 25,975 26,125 26,275 26,425 26,575 26,725 26,875 27,025 27,175 27,325

31.61 25,866 26,016 26,166 26,317 26,467 26,617 26,767 26,918 27,068 27,218 27,368

31.66 25,907 26,057 26,208 26,358 26,509 26,659 26,810 26,960 27,111 27,261 27,412

31.71 25,948 26,098 26,249 26,400 26,551 26,701 26,852 27,003 27,153 27,304 27,455

31.76 25,989 26,139 26,290 26,441 26,592 26,743 26,894 27,045 27,196 27,347 27,498

Gold spot (USD/oz)

THB/USD


