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������ ��	��
 �������� 
S50U16  
������� 29 ก.�. 16 

 ก����� ��!ก: Short S50U16 ���ก��'(�)* 944-940 -�� .!�/����� 960 -�� 

ก����� ��
0�1�ก: Long S50U16 �)* 935-940 -�� .!�/����� 935 -�� ���ก��'(�)* 947-950 -��        

S50U16C950 
������� 29 ก.�. 16 

 8�9���:��;9�
';�ก9��  

USDU16 
������� 29 ก.�. 16 

 Long USDU16 ���ก��'(�)* 35.15-20 =��/����9�( ��(!?@ .!�/����� 34.95 =��/����9�( ��(!?@ 

THAIU16
������� 29 ก.�. 16 

 Long THAIU16 ���ก��'(�)* 26.70-26.80 =�� .!�/����� 25.10 =�� 

ITDU16  
������� 29 ก.�. 16 

 Long ITDU16 ���ก��'(�)* 6.95-7.00 =�� .!�/����� 6.70 =�� 

GFQ16 
������� 30 �.�. 16 

 Long GFQ16 0�1*��9��.!;�� $1,300-1,310/Oz .!�/����� $1,295/Oz ���ก��'(�)* $1,340-1,350/Oz   

BRN16  
������� 28 ก.�. 16 

 Trading Short ���ก��'(ก(�= $43.5-44.0/=�( 0(� .!�/����� $47.0/=�( 0(�  

 
 
 

   
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
  
  
 
 
 
 
 
 
 

SET50 Index Futures:  .9�
X�.�Y1Z������.90(�*� Short Futures ��!ก�1� 

ก����� ��!ก: Short S50U16 ���ก��'(�)* 944-940 -�� .!�/����� 960 -�� 

ก����� ��
0�1�ก: Long S50U16 �)* 935-940 -�� .!�/����� 935 -�� ���
ก��'(�)* 947-950 -��        

�:��/���;!�: '�9�)  

������ Short � Index Futures ����ก������ !�"�� ��#$ก%&'(ก#�ก!)�*�+,�&
-�.� S50U16 ��+�-'456ก!�7+�",�#,& 950 9:�;�) <-)&+ -�+��ก�-=,�&��"
���#�>% =��*&�9�?��#);�)�#@9�*#AB -�7C�A�<��+���ก%&�D%A*>-ก E�">-*
#:"�*+�9�กก�-;#!��)��&*ก-B>��*� C%�*D�C�=,�&�:�F��#:) 2,009 !)�7��  
��B��� SET:SET50 "�*.* -�7C�A!*C%& �B�)&>-*=,�&#:)����#�%#�>%
กA%�#:)����!@ก-ก!�*  

>C%���%���9 >!B�?��#)�-�"�*ก�*A!ก�7ก�- -�7C�A�<��+���C%& #-,&&�9;�)�#@ก�-
&%&C�A!*-B"B��� .,& (1) C%�*D�C��-��+ Net Short � Index Futures #�ก+,&��� 
E�"�+,�&A�ก!�7+� Short 11,121 ����� �?��#)"&��B�+C��*>C%C) P!�!*�#!,& 
149,082 ����� 9�ก�(*�:� 169,931 ����� (2) -( >77ก�-�.!,�&;#A���')�&�*
C�+T�<�&��C (9 +�.". 16) >!)A+�.A�+%�9B� V�ก�-<�กC�A!*+�กกA%�ก�-
ก-BD�ก���C%&>-* (3) .%� Basis �.!,�&;#A�D�*7Aก?�; >!)A A��� S50U16 9�*
;+%9?�� VC)&*7Aก>-*��%�ก�7 SET50  

E�"T�<-A+�-�9�*"�*>B?��#)��ก9�*#AB Short S50U16 -�7ก�-&%&C�A!*-B"B
��� E�"ก?�#�9:�C������:�&*-&7 (-B��7�� ��#$) ��� 960 9:� �%A9:��?�ก?�;-
ก-&7กA)�*&"(%���  935-940 9:�   
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ยอดสะสม Long ใน Index Futures 
ของตางชาติเริ่มชะลอ 

Trading by Investor Types

-4,369

-11,121

15,490

Institution Foreign Local

Contracts
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SET50 Index Options: 8�9���:��;9�
  USD Futures: 0�9�\]^
 Long .�� Dollar Index  

8�9���:��;9�
';�ก9��  
-( >77ก�-�.!,�&;#A�&* SET50 �-��+ก!�7+� -�7C�A�<��+���&�ก.-��*
9�กก�-;#!��)��&*ก-B>��*�� V�?�.�� >+)A%� Upside 9B�#!,&&�ก;+%
+�ก �,�&*9�ก -�+��ก�-=,�&��"�-��+;+%��7�: >C%&�9;�)�#@ก�-
ก-BD�ก���-&7�:��)�">!)A<!�กก!�7+�&%&C�A!* 9�*>B?��#) [�
�'�B Short Call &&ก; ก%&�<,�&!�.A�+����"*  
 
 
 

Long USDU16 ���ก��'(�)* 35.15-20 =��/����9�( ��(!?@ 
.!�/����� 34.95 =��/����9�( ��(!?@ 
USD/THB +�>AE)+ -�7C�A�<��+���C�+ Dollar Index >+)ก-B>��*�9B
"�*;#!��)�C%&�,�&* E�"C%�*D�C�=,�&#:) 10 A��?�ก�-C��C%&ก�กA%� 3.0 
#+,�!)�7�� >C%�)A".A�+���ก�-;#!��)��C!��C-���-#���7�7�*!*
+�ก (�+,�&A���" 500 !)�7��) �?��#).��A%��*�7��9B�!,&ก&%&.%�
9�ก�&!%�-$a���>�@* +�กกA%����9B>�@*9�กก�-;#!��)��&*ก-B>��*�#� 
35.25-30 7��/�&!!%�-$�#-�ba "�*.*>B?��#)',&�'�B Long  

Single Stock Futures: 08b� Long THAIU16  
 

08b� Long THAIU16 ���ก��'(�)* 26.70-26.80 =�� .!�/����� 25.10 
=�� 

>B?� Long THAIU16 �?�ก?�;-��� 26.70-26.80 7�� C������: 
25.10 7�� >+)A%���g��*"�*;+%'�*ก�7� V7Aก+�ก�ก �<-�B -�+��
ก�-=,�&��";+%#�>% >C%�<-�B-�.���+�-'ก!�7+�",�#,&��)
.%��h!��" 10 A�;�)&�ก.-��* >!B-�.��?�+���7���� V i99�"ก-B�7�D�*
9�CA��"�ก@�-��+&%&C�A!* �?��#).��A%�-�.� THAI 9B -�7C�A�<��+���C%&
�D%A*��� #�ก-&7>AC)����+>'A 27.00 7��� V&"%�*)&"    

Single Stock Futures: 08b� Long ITDU16 
 

08b� Long ITDU16 ���ก��'(�)* 6.95-7.00 =�� .!�/����� 6.70 
=�� 

"�*>B?� Long ITDU16 C%&�,�&* C�+-( >77ก�-�.!,�&;#A�&*
-�.����"�*+�.A�+<"�"�+"กC�A�#,&>A��).%��h!��" -A+'�*
T�ABก�-�.!,�&;#A�&*-�.����"�* Laggard ก!:%+-�7�#+�E�"-A+ E�"
C-�7�����9�*#ABก�-<�ก;+%C�?�กA%� 6.70 7�� .��A%�9B;�)�#@ก�-"ก
C�A�&*b�-�.�������&7>AC)����+>'A 6.95-7.00 7�� .��
ก-&7ก�-�.!,�&;#A��� 6.75-7.00 7��  

USD/THB 
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DISCLAIMER: -�"*�h7�7��9���?�E�"7-�j��#!�ก�-�<"$ 4[��=�" ;=-�� 9?�ก�� (+#�D) k7-�j��l �)&+(!��� -�กm�-�"*�h7�7��'(ก9���?����7<,�b��&*>#!%*�)&+(!����D,�&A%�#-,&.A-�D,�&A%�+�.A�+%��D,�&',& >!B/#-,&+�.A�+'(กC)&* &"%�*;-ก@C�+
7-�j��;+%-�7-&*.A�+'(กC)&*.-7')A�&*�)&+(!��*ก!%�A �)&+(!>!B.A�+�#@��� -�กm&"(%�-�"*�h7�7��&�9+�ก�-� !��"> !* >ก);� #-,&�<��+�C�+;�)C!&��A!�E�";+%C)&*>9)*�#)�-�7!%A*#)� 7-�j��;+%+�.A�+ -B�*.$���9BD�ก9(*#-,&D��DA�#)n()!*�: !*�:
=,�&#-,&��"#!�ก�-�<"$C�+��� -�กm�-�"*�h7�7�� -A+���*7-�j��;+%;�)-�7 -Bก�n!C&7>�#-,&-�.��&*#!�ก�-�<"$C�+�)&+(!��� -�กm>C%&"%�*�� 7-�j��9�*;+%-�7n��D&7C%&.A�+���"#�"��o ����ก�����9�กก�-?��)&+(!#-,&.A�+�#@�-�"*�h7�7��; 
�D);+%A%�ก-����ก@C�+ n()!*�:.A-g�กj��)&+(!>!B�D)�:!"<��9&"%�*-&7.&7�ก�-C�����9!*�: 
7-�j���&�*A!�����F�p��)&+(!>!B.A�+�#@��� -�กm&"(%�-�"*�h7�7�� #)�++��#)n()��?��)&+(!>!B.A�+�#@�-�"*�h7�7��; �D) -BE"D$ .��!&ก ���> !* �?�=�?� ?�&&ก>��*#-,&�n"><-%C%&��F�-�D;+%A%����*#+�#-,&7�*�%A E�";+%;�)-�7&:��C
� V!�"!�กj�$&�กj-9�ก7-�j��!%A*#)� ก�-!*�:�#!�ก�-�<"$+�.A�+����"* n()!*�:.A-g�กj��)&+(!>!B<�9�-��&"%�*-&7.&7ก%&ก�-C�����9!*�: 
7-�j��#!�ก�-�<"$ 4[��=�" ;=-�� 9?�ก�� (+#�D) &�9� Vn()�(>!�T�<.!%&* (Market Maker) >!Bn()&&ก�7�?�.��>��*���F�&:<�F$ (Derivative Warrants) 7#!�ก�-�<"$��� -�กu&"(%�-�"*�h7�7�� E�"7-�j��a &�99���?�7�A��.-�B#$�&*#!�ก�-�<"$
&)�*&�*��*ก!%�A�� ��*�� �ก!*�:.A-g�กj�-�"!B�&�"��#�*�,&D��DA�&*�7�?�.��>��*���F�&:<�F$��*ก!%�Aก%&C�����9!*�: 

Gold Futures: ก�!=0/�� Long GFQ16 0�1*��9��.!; 
 

Oil Futures: 0กd
ก��'(\]^
 Short e�ก(�= 

Long GFQ16 0�1*��9��.!;0/��ก(�= $1,300-1,310/Oz .!�/����� 
$1,295/Oz ���ก��'(�)*ก(�= $1,340-1,350/Oz   

-�.��&*.?�E!ก<!�กก!�7+�&%&C�A!*&�ก.-��* 9�ก Dollar Index ���
ก!�7+� -�7C�A�<��+��� >!B7--"�ก�gก�-!*�:����-�<"$
����"*���� V; &"%�*���� >C%�-�"�*.���#+ ,&���+A%� Upside �&*
���-�<"$����"*�ก!)'(ก9?�ก�� ���*9�ก PE �&*C!��#:)�?�.�����=,�&��"7
ก-&77�&*T�<�&��C >!BE&ก�����&�9'(ก>-*��"#!�*97w�(
 -Bก�g*7 2Q16 ��B��� VIX Index "�*�.!,�&;#A���b�!%�*�&*
-( >77ก�-�.!,�&;#A!�กj�B Sideway  

&"%�*;-ก@C�+ �,�&*9�กT�<��*��.�.ก!�7+��(� V!7&�ก.-��* #!�*9�ก
#!:�9:�'&"}i~* Long ��� $1,318/Oz �?��#)-�.�+�.A�+����"*���9B&%&C�A
!*ก%&�D%A*>-ก E�"')�&�*C�+ก-&7 Parallel Downtrend Channel 
.��ก-&7ก�-�.!,�&;#A�&*-�.�A������ $1,310-1,325/Oz >B?��#)
�B�+ Long D%A*&%&C�A��)�ก-&7 $1,300-1,310/Oz �<,�&-&; !:)�?�
ก?�;-��� $1,340-1,350/Oz C������:�+,�&C�?�กA%� $1,295/Oz ���*�� 
ก&*�: SPDR Gold Trust "�*',&.-&*�&*.?��-*C�A��� 963.14 C� E�"
C��*>C%C) P=,�&�<��++�>!)A 50% >C%-�.��&*.?��<��+����<�"* 25%        

Trading Short ���ก��'(ก(�= $43.5-44.0/=�( 0(� .!�/����� 
$47.0/=�( 0(�  

-�.��?�+���7 Brent >กA%*&&ก�)��)�*�D�*!7 9�ก Dollar Index ���
 -�7C�A�<��+��� >!B-�"*�9?�A>�%�:��9�B��#-�ba�&* Baker 
Hughes ��� -�7C�A�<��+���>-*+�&"(%��� 462 >�%9�ก 357 >�% ��B��� 
T�<��*��.�."�*�%*�������D�*!79�ก >-*ก����&*��).%��h!��" 
>!B��D�7%*D������.!,�&;#AC�� SIgnal Line C�A�&*!* �?��#)-�.��*+�
.A�+����"*���9B&%&C�A!*C%&#�b�!%�*���+>'A $43.5-44.0/7�-$�-! 
.��ก-&7ก�-�.!,�&;#A��� $44.0-47.0/7�-$�-!  

RSS3 Futures: �)f�ก��;�*
/gZ���ก(�==�0��� 

8�9���:��;9�
 
-�.�"�* THCOM <!�กก!�7+� -�7C�A�<��+���&�ก.-��* C�+�T�<&�ก�g
���+�}CกD:ก>!Bn%�<)w�(ก-��"�* ���*��.�.+�E&ก�� -�7C�A
�<��+���C%&#!�*9�ก���",�#,& 170 �"���+�;�) E�"+� Upside ���ก-&7
>AC)����+>'A 200 �" .��ก-&7ก�-�.!,�&;#A��� 170-200 �"       


