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กลยุทธ :์ ปิดคลอเคลียใตเ้สน้ 10 วนัอยู่ทาํใหเ้ล่นไดท้ั.งสองหนา้เพื2อลุน้ Windrow dressing ดงันั.นจงึวางแผนการ TRADE ตามนี. โดยหาก
ชิงดีดกลบัก่อนก็ OPEN SHORT แถวๆแนวตา้นที2ใหแ้ลว้รอปิดทาํกาํไรตอนย่อตัวกลับลงมาในระหว่างวนั โดยกาํหนดจุดตดัขาดทุนหรือ 
CUT LOSS เมื2อราคาขาดทนุเกนิ  5 Points เพื2อทาํ Risk-Control หรือเมื2อ S50Z21 ปิดเหนือ &'( 
 แต่ในทางกลบักนัหากเกิดการย่อตวัลงมาก็ไป OPEN LONG แถวๆแนวรบัที2ใหแ้ลว้รอขายทาํกาํไรตอนดีดกลบัขึ .นมาแต่ก็ควรวาง Trailing 
stop ดว้ยนะหากราคาออกจากตน้ทนุเกิน 5 Points หรือเมื2อ S50Z21 ลงมาปิดตํ2ากว่า 955 
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สรปุตลาด SET50 Index Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

S50U21 963.1 976.0 963.1 968.8 970.2 1.47 43,935 30,889 

S50V21 963.2 976.2 963.2 969.0 970.5 1.6 1,388 373 

S50X21 964.0 974.5 963.3 971.1 969.6 -1.5 35 124 

S50Z21 962.9 975.7 962.0 967.8 971.6 3.3 185,391 328,493 

S50H22 960.8 972.2 958.8 964.6 968.3 3.3 12,332 19,874 

S50M22 958.8 969.6 956.5 962.3 965.9 3.3 3,705 11,682 
 
 

สรุปตลาด Currency Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

USDU21 33.76 33.87 33.76 33.75 33.86 0.14 2,044 13,431 

USDV21 33.75 33.86 33.75 33.74 33.86 0.12 56 346 

USDX21 33.77 33.84 33.77 33.74 33.82 0.10 69 119 

USDZ21 33.77 33.90 33.77 33.77 33.86 0.09 13,728 112,535 

 
 

สรุปยอดซื.อขายสทุธ ิFutures ตามประเภทนกัลงทุน (สญัญา) 
 Foreign  Institution Local 

 Long Short Net Long Short Net Long Short Net 

SET50 Index Futures 95,311  83,466  11,845  38,610  41,539  -2,929  113,128  122,044  -8,916  

Metal Futures 28,049  25,553  2,496  6,470  5,014  1,456  34,001  37,953  -3,952  

Single Stock Futures 52,205  47,741  4,464  262,972  234,687  28,285  266,909  299,658  -32,749  

Currency Futures 0  0  0  8,081  2,250  5,831  12,506  18,337  -5,831  

 
 

สรุปตลาด Futures Gold & Oil Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 High Low Close Prior Change   

GOU21 1,742 1,728 1,740 1,739 3 11,322 4,177 

SVFU21 23 21 22 22 0 155 1,116 

GF10V21 28,060 27,820 28,040 27,930 110 2,552 4,845 

GFV21 28,030 27,820 28,030 27,940 90 104 199 

GF10Z21 28,100 27,860 28,080 27,960 120 1,983 7,457 

GFZ21 28,050 27,950 28,050 27,990 60 11 139 

GOZ21 1,747 1,731 1,746 1,742 4 50,104 19,837 

SVFZ21 23 22 22 22 0 235 930 
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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)

S50Z21 29-Dec-21 90 1.58% 0.0 971.85 975.7 971.1 -4.6 -0.5 -0.8

S50H22 30-Mar-22 181 1.67% 15.2 971.85 964.8 967.9 3.1 0.3 -4.0

S50M22 29-Jun-22 272 1.79% 2.0 971.85 982.9 965.6 -17.3 -1.8 -6.3

S50U22 29-Sep-22 364 1.65% 17.3 971.85 970.8 961.8 -9.0 -0.9 -10.1

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 (%)

GFV21 28-Oct-21 28 1,726.4 2.50% 33.946 27,910 27,920 10 0.0%

GFZ21 29-Dec-21 90 1,726.4 2.53% 33.946 28,031 27,940 -91 -0.3%

GFG22 25-Feb-22 148 1,726.4 2.59% 33.946 28,151 27,990 -161 -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 (%)

USDV21 28-Oct-21 28 33.94 2.60% 0.11% 34.01 33.97 -0.04 -0.1%

USDZ21 29-Dec-21 90 33.94 2.60% 0.11% 34.15 33.98 -0.17 -0.5%

USDH22 29-Dec-21 90 33.94 2.60% 0.11% 34.15 33.99 -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

1,676 1,686 1,696 1,706 1,716 1,726 1,736 1,746 1,756 1,766 1,776

33.69 26,846 27,006 27,166 27,326 27,486 27,646 27,806 27,967 28,127 28,287 28,447

33.74 26,885 27,046 27,206 27,367 27,527 27,687 27,848 28,008 28,168 28,329 28,489

33.79 26,925 27,086 27,246 27,407 27,568 27,728 27,889 28,050 28,210 28,371 28,531

33.84 26,965 27,126 27,287 27,448 27,608 27,769 27,930 28,091 28,252 28,413 28,574

33.89 27,005 27,166 27,327 27,488 27,649 27,810 27,971 28,133 28,294 28,455 28,616

33.94 27,045 27,206 27,367 27,529 27,690 27,851 28,013 28,174 28,335 28,497 28,658

33.99 27,085 27,246 27,408 27,569 27,731 27,892 28,054 28,216 28,377 28,539 28,700

34.04 27,124 27,286 27,448 27,610 27,772 27,933 28,095 28,257 28,419 28,581 28,742

34.09 27,164 27,326 27,488 27,650 27,812 27,975 28,137 28,299 28,461 28,623 28,785

34.14 27,204 27,366 27,529 27,691 27,853 28,016 28,178 28,340 28,502 28,665 28,827

34.19 27,244 27,407 27,569 27,732 27,894 28,057 28,219 28,382 28,544 28,707 28,869

Gold spot (USD/oz)

THB/USD


