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กลยุทธ :์ ยืนปิดเหนือเสน้ 10 วนัไดต้่อเลยทาํใหห้นา้ยาวไดเ้ปรียบอยู่ ดงันั0นหากเกิดการย่อตัวก็ดกัรอ OPEN LONG แถวๆแนวรบัที;ใหแ้ลว้
รอขายทาํกาํไรตอนดีดกลบัขึ 0นมาแต่ก็ควรวาง Trailing stop ดว้ยนะหากราคาออกจากตน้ทุนเกิน 5 Points หรือเมื;อ S50Z21 ลงมาปิดตํ;า
กว่า 968 
และในทางกลบักนัหากชิงเดง้ก่อนก็อาจเสี;ยง OPEN SHORT แถวๆแนวตา้นที;ใหแ้ลว้รอปิดทาํกาํไรตอนย่อตวักลบัลงมาในระหว่างวนั โดย
กาํหนดจดุตดัขาดทนุหรือ CUT LOSS เมื;อราคาขาดทนุเกนิ  5 Points เพื;อทาํ Risk-Control หรือเมื;อ S50Z21 ปิดเหนือ &&' 
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สรปุตลาด SET50 Index Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

S50V21 989.2 989.6 978.1 984.9 982.3 -2.5 678 327 

S50X21 988.9 988.9 978.5 984.6 982.0 -2.5 32 169 

S50Z21 986.6 988.9 976.6 983.2 981.3 -2 132,645 338,623 

S50H22 981.2 984.0 972.0 978.3 976.6 -1.9 12,877 40,844 

S50M22 978.3 982.0 970.2 976.4 974.8 -1.8 4,294 12,066 

S50U22 976.5 978.0 967.0 972.9 971.4 -1.6 2,244 2,336 
 
 

สรุปตลาด Currency Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 Open High Low Prior Last Change   

USDV21 33.79 33.81 33.79 33.87 33.81 - 168 466 

USDX21 33.91 33.91 33.81 33.87 33.89 0.02 12 134 

USDZ21 33.85 33.90 33.73 33.84 33.86 0.02 15,838 119,572 

USDH22 33.83 33.88 33.75 33.86 33.85 - 4,254 13,199 

 
 

สรุปยอดซื.อขายสทุธ ิFutures ตามประเภทนกัลงทุน (สญัญา) 
 Foreign  Institution Local 

 Long Short Net Long Short Net Long Short Net 

SET50 Index Futures 47,963  48,558  -595  28,328  26,811  1,517  76,479  77,401  -922  

Metal Futures 50,078  52,333  -2,255  8,464  8,737  -273  45,260  42,732  2,528  

Single Stock Futures 13,601  40,422  -26,821  168,698  218,754  -50,056  234,085  157,208  76,877  

Currency Futures 0  0  0  3,398  1,692  1,706  16,874  18,580  -1,706  

 
 

สรุปตลาด Futures Gold & Oil Futures 

 
Price 

Settlement Price Volume 
Open 

Interest 
 High Low Close Prior Change   

GF10V21 28,590 28,220 28,250 28,300 -50 2,950 4,446 

GFV21 28,550 28,230 28,250 28,290 -40 61 216 

GF10Z21 28,630 28,270 28,300 28,340 -40 4,166 9,206 

GFZ21 28,600 28,270 28,280 28,310 -20 34 142 

GOZ21 1,784 1,755 1,757 1,762 -5 83,115 16,129 

SVFZ21 23 23 23 23 0 164 900 

GF10G22 28,660 28,310 28,340 28,370 -30 1,397 4,046 

GFG22 28,340 28,330 28,330 28,340 -40 8 70 
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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 78 1.58% 0.0 982.45 985.8 981.2 -4.6 -0.5 -1.3

S50H22 30-Mar-22 169 1.67% 15.2 982.45 975.0 976.4 1.4 0.1 -6.1

S50M22 29-Jun-22 260 1.79% 2.0 982.45 993.1 974.6 -18.5 -1.9 -7.9

S50U22 29-Sep-22 352 1.65% 17.3 982.45 981.0 971.3 -9.7 -1.0 -11.2

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 (%)

GFV21 28-Oct-21 16 1,751.1 2.50% 33.656 28,044 28,090 46 0.2%

GFZ21 29-Dec-21 78 1,751.1 2.53% 33.656 28,166 28,120 -46 -0.2%

GFG22 25-Feb-22 136 1,751.1 2.59% 33.656 28,285 28,150 -135 -0.5%

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 16 33.65 2.60% 0.11% 33.69 33.63 -0.06 -0.2%

USDZ21 29-Dec-21 78 33.65 2.60% 0.11% 33.83 33.62 -0.21 -0.6%

USDH22 29-Dec-21 78 33.65 2.60% 0.11% 33.83 33.63 -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

1,701 1,711 1,721 1,731 1,741 1,751 1,761 1,771 1,781 1,791 1,801

33.40 27,007 27,165 27,324 27,483 27,642 27,800 27,959 28,118 28,277 28,435 28,594

33.45 27,047 27,206 27,365 27,524 27,683 27,842 28,001 28,160 28,319 28,478 28,637

33.50 27,087 27,247 27,406 27,565 27,724 27,884 28,043 28,202 28,361 28,521 28,680

33.55 27,128 27,287 27,447 27,606 27,766 27,925 28,085 28,244 28,404 28,563 28,723

33.60 27,168 27,328 27,488 27,647 27,807 27,967 28,127 28,286 28,446 28,606 28,765

33.65 27,209 27,369 27,529 27,689 27,849 28,009 28,168 28,328 28,488 28,648 28,808

33.70 27,249 27,409 27,570 27,730 27,890 28,050 28,210 28,370 28,531 28,691 28,851

33.75 27,290 27,450 27,610 27,771 27,931 28,092 28,252 28,413 28,573 28,733 28,894

33.80 27,330 27,491 27,651 27,812 27,973 28,133 28,294 28,455 28,615 28,776 28,937

33.85 27,370 27,531 27,692 27,853 28,014 28,175 28,336 28,497 28,658 28,819 28,979

33.90 27,411 27,572 27,733 27,894 28,055 28,217 28,378 28,539 28,700 28,861 29,022

Gold spot (USD/oz)

THB/USD


