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S50M17  
������� 29 ��.�. 17 

 ก����� ��!ก: Short S50M17 ���ก��'(�)* 985-987 -�� .!�/����� 996 -��  

ก����� ��
1�2�ก: Long S50M17 �)* 985-987 -�� ���ก��'(�)* 993-996 -�� .!�/����� 984 -�� 

Index Options 
������� 29 ��.�. 17 

 @�A���B��CA�
  

USDM17 
������� 29 ��.�. 17 

 @�A���B��CA�
  

KTBM17  
������� 29 ��.�. 17 

 Short KTBM17 ���ก��'(�)* 18.50-18.80 I�� .!�/����� 19.30 I�� 

BANPUM17  
������� 29 ��.�. 17 

 Long BANPUM17 ���ก��'(�)* 18.50-18.70 I�� .!�/����� 18.20 I�� 

GFM17 
������� 29 ��.�. 17 

 
Short GFM17 ���ก��'(�)* $1,240-1,245/Oz .!�/����� $1,270/Oz  

 
 
 

   
 
 
 
 
 
 
 
 
 
 
 
 
 
 
   
  
  
  
 
 
 
 
 
 
 
 
 
 

SET50 Index Futures: ก(�Iก�(1��2*��'�C�!
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ก����� ��!ก: Short S50M17 ���ก��'(�)* 985-987 -�� .!�/����� 996 -��  
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1�2�ก: Long S50M17 �)* 985-987 -�� ���ก��'(�)* 993-996 -�� .!�
/����� 984 -�� 
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(3�6#"'9ก���70/� 1.6 ���	�"��"!) ������-� Net Long �� Index Futures 4,887 
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���	�.) !5"�'�-"#��" Upside �
�5"ก�# $#�!)1!"�ก&
�3��)��	
-�"��)�3ก(	
35"-�X����*/�
�ก����-�	� ��&"
�	"#ก"&��)�3'&�\]6D#!5"ก"&��0+������� 
Memorial Day ��� )�ก	�(!E9ก"&	�!(�&
�
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�5" Trading ��ก&��
���,./� Short 	� Long   

    

Basis แกวงผันผวนมากขึ้น ทําใหกรอบการ
เคลื่อนไหวของ S50M17 ยิ่งแคบ 

-973 

4,887 

-3,914 

Institution Foreign Local

Contracts

Trading by Investor Types
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SET50 Index Options: @�A���B��CA�
  USD Futures: 1
��I��1(�*�Y��ก�(�/Z
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USD/THB !&(#���	������0+����2"!5"�(#�+5"3(#��&�� 2 6j !�/�!*+ Dollar 
Index ���%2�!5"�(#�+5"3(#�'2� $#�3���'�.+��"��6k���&"
��##(	ก"&-�"
!*+�6k���ก2"ก,./� �	
ก&
�3��)�!(���"� "�)!*+�&)+2%'	�,�" ����*ก3���
�&"-"#��"�
�6k�ก"&�&��	��- Forward ,��ก	(�28d�3����ก $#�>�"�)��"2
���$��2�#)2 �6k�%6%#�!*+ USD/THB �
������������0+��'"�3��-�"�m	*+� 
200 ����>� 33.80 �"!/#�		�"&93'&�\] -"#ก&��ก"&�-	0+��%'�����*/
!*+ 33.95-34.15 �"!/#�		�"&93'&�\]      

Single Stock Futures: Short KTBM17  
 

Short KTBM17 ���ก��'(�)* 18.50-18.80 I�� .!�/����� 19.30 I�� 
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Single Stock Futures: Long BANPUM17 
 

Long BANPUM17 ���ก��'(�)* 18.50-18.70 I�� .!�/����� 18.20 
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DISCLAIMER: &"��"�m����*/��#!5"$#��&)e�!'	�ก!&���9 �D����7*� %7&�3 �5"ก�# (2'" �) v�&)e�!w ,��2d	!*+6&"กx��&"��"�m����*/>dก��#!5",./����0/�\"�,���'	��,��2d	!*+� 0+���"'&0�-�&� 0+���"2*-�"2
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-�"2�'��!*+6&"กx��d���&"��"�m����*/�"�2*ก"&�6	*+���6	� �ก�%, '&0���)+2��)2%#�
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3"E"&4 �%2���"!�/�'2#'&0��"�3��� $#�%2�%#�&����(X"��6k�	"�	�กe49��กe&�"ก�&)e�!	���'��" ก"&	�!(���'	�ก!&���92*-�"2�3*+�� 8d�	�!(�-�&1.กe",��2d	�	
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�&)e�!] �"���#!5"�!�)�-&"
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Gold Futures: (�����
���1(�*�bcd�ก�!I1(ZC/VW�  
 

Long GFM17 ���ก��'(�)* $1,280-1,290/Oz .!�/����� $1,255/Oz  

-"#��"&"-"!��-5"$	ก�
�������ก	��&
�
3�/� �2� Dollar Index �
����
���ก	���"ก?"�
,"�2"ก�ก)�%6 �����&"
�&&�"ก"1ก"&	�!(���
3)�!&���9�3*+���&)+2%2� �# �.�!5"�'�ก&
�3��)��	0�ก%'	�,�"��ก��!��-5"
 �+�-&"�  
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�������&�#d����	,
��"��"�3'&�\]6	"�3�6#"'9�*/ �.�-"#��"ก&��ก"&�-	0+��%'��
����5"ก�# 
$#��"��'��&"-"!��-5"$	ก,���,./�ก����� ����&ก �"26c����!"�
�!-�)-!*+�ก)#3�XX"470/��"2�&�'�(�,���3��-�"�m	*+� �	
#� �*��� */!*+
3��3�XX"&4� )���ก $#�2*�����"�,��&����d�!*+ $1,280-1,290/Oz 
-"#ก&��ก"&�-	0+��%'�!*+ $1,260-1,280/Oz  

 


