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

 ก����� ��!ก: Short S50U16 ���ก��'(�)* 900-903 -�� .!�/����� 915 -��    

ก����� ��
0�1�ก: Long S50U16 �)*ก(�5 900-903 -�� ���ก��'(�)* 910-915 -�� .!�/����� 898 -�� 

Spread Trading: �!
'�=�)��������>�?=@
�)A  

USDU16 
������� 29 ก.�. 16 

 C�=���D��@=�
0E1*�(��F��	��
�)*?!�0-�  

THAIU16 
������� 29 ก.�. 16 

 Short THAIU16 ���ก��'( 22.30-22.60 5�� .!�/����� 24.70 5��    

KTBU16
������� 29 ก.�. 16 

 Short KTBU16 ���ก��'(�)* 16.60-16.70 5�� .!�/����� 17.00 5�� 

GFQ16 
������� 30 �.�. 16 

 Long GFQ16 ���ก��'( $1,370-1,377/Oz .!�/����� $1,340/Oz 

BRN16  
������� 28 ก.�. 16 

 Trading �55/XA� Short �
 Long >�ก(�5 $49.5-51.5/5�( 0(� Y���D���)* Long ���
'@���F=>��0�1�กCZ����
ก��'(���@0C�)*��0C[� Short .��ก(�5��@.��� 

 
 
 

   
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
  
 
  
 
 
 
 

SET50 Index Futures:  0�=� Trading 

ก����� ��!ก: Short S50U16 ���ก��'(�)* 900-903 -�� .!�/����� 915 -��    

ก����� ��
0�1�ก: Long S50U16 �)*ก(�5 900-903 -�� ���ก��'(�)* 910-915 
-�� .!�/����� 898 -�� 

Spread Trading: �!
'�=�)��������>�?=@
�)A  

ก������	
�ก�
�����ก Long ���� Short �� S50U16  !�
"����# $��%��&�
!�
'�(%)"��(��*��)�+,ก'�!-.#���
/��0�/%��1231-�1���	 913 ��16�7"(�8ก
ก�3 9��:1
!%6+" 911 ��13#;�	  SET50 �:1-.#���ก>!";ก!%� Call -B*�	 
)$�6�*�$�&+��*-7�9"3�-%;���
3;'9!9���>!";��# �3ก�;���	��:1&+��*2�9�.;
27%;231-�1��%%ก'�ก!%�C1
��8
�
  

&$�0�3 6�"C�79"3���# ��/	%;��ก2��1�%�>�
-�1�D��3
>�#�$� �(��*�9/	%)/�2��1
ก���;8�&0�3EF�:1$�ก����/	%;��"3�>�28 $��07%��'17�0G��3;0"*(3ก23"���*
*
&3#� H.	;+/%�����,�6  �ก280�3;��ก�	��3 23"�(8	9-.#�9�9�ก C1
'9!�>!�(�
; SET 
6�* SET50 �	)"�(3ก 62!�����8	9�0G��3;0"*ก��(3ก��Gก�7%
��2��1
�C��
2!%��/	%;9�+.;�%�>�
���>7�"3���# &��02�'9!'179��D��3
� �09!62!�����(��*�ก81
I�"* Overbought ���;�)�8) 13;�3#�697ก�*6&�;8��*'0��-7�กG)"�27%;(3ก
�(/	%�1)"�9�7%�6�;%
,!1� �(�
;62!ก��(3ก�*9��#$�0�3ก�(�
;
!%�*
*&3#��(/	%-.#�2!%
C1
"����#2!�;-�28H/#%0�7�9�ก+.; 3,404 �7�� � 6�* Net Long �� Index 
Futures )" ),!ก3�'�%�ก 5,894 &3XX�0�/% 1,070 �7�� � 

C1
&���
3;6�*�$��07 Trading S50U16 ��ก�%  900-915 ��1 >!";6�ก%����!� 
Short '�ก!%�6�7"�% Cover ก�3 �	ก�%  900-903 ��1 0�/%+7��3 )"�9�&�	
;'17
�7%
�07�%13;�3;0"* Long 2	$��	ก�% �!�;13;ก�!�"�(�
;%
!�;�1�
"  

-1,205 

5,894 

-4,689 

Institution Foreign Local

Contracts

Trading by Investor Types
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SET50 Index Options: C�=���D��@=�
 USD Futures: C�=���D��@=�
 

C�=���D��@=�
0E1*�(��F��	��
�)*?!�0-�  
���
3;9%;I�(ก���)�/	%�'0"-%; SET50 �����3ก\B* Sideway ��
ก�%  880-920 ��1 �(��*6�;H/#%&!"��0X!9���ก�3ก�;������*�` 
-B*�	 ก�*6&�;8���2!�;>�28'0�ก�3 '�ก�3 9�'9!>31��� ��ก8`�;
�;8�&ก��1%��!���&0�3EF�	6ก"!;%%ก17��-7�;��I�(�0X! 6�*17"

�;/	%�'-17��&I�()�!%;�	%
,!���*13 2	$� �.;6�*�$��07��!%
&+��*"!�;
�� Index Options '"7ก!%�  
 

C�=���D��@=�
0E1*�(��F��	��
�)*?!�0-�  
USD/THB 9�6�"C�79(3ก23"�;2!%��/	%;2�98`�; Dollar Index 6�*
ก�*6&�;8��	ก�3 9�'0��-7� C1
'176�;0�����ก)�1ก��B�ก��f!%�
)��
�C
 �
ก���;8��(8	9�289-%;���)��ก��;2!�;g H.	;0�3;��ก�	
+%
0��1 35.10  �/1%��!���&0�3EF�;9� $��079�)"�9�&�	
;�	�*%!%�
23"�;0�ก�% �!�;6+" 34.80-85  �/1%��!���&0�3EF )�1ก�% ก��
�)�/	%�'0"�	�*13  34.80-35.30  �/1%��!���&0�3EF       

Single Stock Futures: D1� Short THAIU16 
 

D1� Short THAIU16 ���ก��'( 22.30-22.60 5�� .!�/����� 24.70 
5��    

6�*�$� Short THAIU16 0�3;��ก�	��)���3 -.#�0�6�"27���82"8
�
6+" 25.00  �6�7"�f>8X6�; Short ก113�2!%��/	%;��2	$�ก"!��&7�
)!��j��	
 5 "3�6+" 24.20  � -B*�	 ก��klm�ก�3 -%;��)�9�(�7%9
ก3 6�; Long 17"
��89�Bก��H/#%-�
�	� � �; �.;$��07 Upside ก��
1�123"
3;�$�ก316�*'9!ก�3 '�6�"27���189 )�1ก�% ก���)�/	%�'0"-%; 
THAIU16 �	 22.60-24.70  � 

Single Stock Futures: Short KTBU16  
 

Short KTBU16 ���ก��'(�)* 16.60-16.70 5�� .!�/����� 17.00 
5�� 

6�*�$� Short KTBU16 0�3;��ก��)���3 -.#��-7��ก�7ก�% 6�"27��
�1896+" 17.00  �6�7"%32����!;ก����3 -.#���8	9>*�% -B*�	 ��89�B
ก��H/#%-�
'9!0��6�!��9/	%��
 ก3 �3;0"*(3ก23">�1ก!%�0�7� $��07
)�1"!� Upside �*�$�ก31'9!�ก8�ก�% 13;ก�!�"6�7"%!%�23"�; )�1ก�% 
ก���)�/	%�'0"-%; KTBU16 �	 16.60-17.00  � 
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DISCLAIMER: ��
;��j 3 ��#�31$�C1
 �8\30�3ก�3(
� k:�3��H�
 'H�3& �$�ก31 (90�>�) q �8\3r -7%9,��	���กs����
;��j 3 ��#+,ก�31$�-.#� �(/#�E��-%;60�!;-7%9,��	�>/	%"!�0�/%)"��>/	%"!�9�)"�9�!��>/	%+/% 6�*/0�/%9�)"�9+,ก27%; %
!�;'�กG2�9
 �8\3'9!�3 �%;)"�9+,ก27%;)� +7"�-%;-7%9,�13;ก�!�" -7%9,�6�*)"�9�0G��	���กs%
,!����
;��j 3 ��#%��9�ก������	
�6��; 6ก7'- 0�/%�(8	9�289'172�%1�"��C1
'9!27%;6�7;�07�� �!";0�7�  �8\3'9!9�)"�9��*&;)��	�*>3ก�,;0�/%>�#>"��07f,7�;�� �;��
H/#%0�/%-�
0�3ก�3(
�2�9�	���กs����
;��j 3 ��# �"93#; �8\3'9!'17�3 ��*ก3�f�2% 6�0�/%��)�-%;0�3ก�3(
�2�9-7%9,��	���กs62!%
!�;�1  �8\3�.;'9!�3 f81>% 2!%)"�9�&�
0�
�1g �	�ก81-.#���กก���$�-7%9,�0�/%)"�9�0G�����
;��j 3 ��#'�
�>7'9!"!�ก�B��1กG2�9 f,7�;��)"� .̀ก\�-7%9,�6�*�>71��
(8�8�%
!�;�% )% ��ก��231&8����;�� 
 �8\3-%&;"��8-&8�8t��-7%9,�6�*)"�9�0G��	���กs%
,!����
;��j 3 ��# 07�998�07f,7�1�$�-7%9,�6�*)"�9�0G�����
;��j 3 ��#'��>7��*C
>�� )31�%ก 1316��; $�H#$� �$�%%ก6&1;0�/%�f
6(�!2!%&����B>�'9!"!�3#;0910�/% �;&!"� C1
'9!'17�3 %��X�2
������
�3ก\B�%3ก\���ก �8\3�!";0�7� ก���;����0�3ก�3(
�9�)"�9�&�	
; f,7�;��)"� .̀ก\�-7%9,�6�*(8���B�%
!�;�% )% ก!%�ก��231&8����;�� 
 �8\30�3ก�3(
� k:�3��H�
 'H�3& �$�ก31 (90�>�) %������f,71,6�&I�()�!%; (Market Maker) 6�*f,7%%ก� &$�)3X6&1;&8�8%��(3��� (Derivative Warrants)  �0�3ก�3(
��	���กx%
,!����
;��j 3 ��# C1
 �8\3F %���31$� "8�)��*0�-%;0�3ก�3(
�
%7�;%8;13;ก�!�"��# 13;�3#� �3ก�;��)"� .̀ก\���
�*�%�
1��0�3;&/%>�#>"�-%;� &$�)3X6&1;&8�8%��(3���13;ก�!�"ก!%�231&8����;�� 

Gold Futures: Follow Long .��  
 

Oil Futures: 0กf
ก��'(>�ก(�5 

Long GFQ16 ���ก��'( $1,370-1,377/Oz .!�/����� $1,340/Oz 

3;)�1"!� ��>!";27�&3�1�0��	&0�3EF'9!9�ก����:1�f
23"��-�`�\Eก8�
&$�)3X ��)�%;)$��*+,ก'�!-.#�'�ก!%�6�7")!%
(�8กก�3 9�%!%�23"�;)	$�
"3� �̀ก�� ��กก����:1�f
23"��-�7�;;��&0�3EF;"1 98.
. 16 �	�!��*
%%ก9�1��ก8�)�1 (2��1)�1 181,000 )� ��ก;"1ก!%��	 38,000 )�; 
���)�1 220,000 )�)  C1
��กก�� .̀ก\�ก����:1�f
23"��-�7�;;��
&0�3EF23#;62!27��z( "!� )�3#;'0��	23"��-��8;%%ก9�1�ก"!�;"1ก!%�6�*
1�ก"!�)�1%
!�;9��3
&$�)3X ��)�%;)$�93ก�*+,ก'�!-.#�'�ก!%� 5.1-5.5% 
��>!"; 5 "3�$�ก��ก!%���:1�f
-7%9,� 6�*0�3;��ก�3#��*)/�ก�3 �;9��	
�189 H.	;+7�0�ก�3 ��ก��12	$�&�1�% ��# �	���9%;"!�9�(|28ก��9)�7�
)�.;
ก3�6+" $1,305/Oz ��)�%;)$���3 23"�(8	9-.#�9�6�7" 3.5% $��07 
Upside 
3;��:1%�ก��" 1.5-2.0% 0�/%)81����ก�% 6�"27���	 $1,370-
1,377/Oz76�7")�1"!��9/	%�� f�6�7"��)��*+%
��G"ก�3 9�
�)�/	%�'0"6+" $1,300/Oz %�ก)�3#; �(��*j*�3#� ��>!";6�ก����.;
6�*�$��07 Follow Trend '�ก!%�6�7")!%
ก�3 -7�;9����� Short ��>!";
���
&3�1�0�  
 

Trading �55/XA� Short �
 Long >�ก(�5 $49.5-51.5/5�( 0(� Y��
�D���)* Long ���
'@���F=>��0�1�กCZ����ก��'(���@0C�)*��0C[� Short 
.��ก(�5��@.��� 

��)� Brent ก�3 9�6ก"!;%%ก17��-7�;��ก6�;ก113�-%;%�����	
�(8	9-.#���'������
 6�* ��
�ก�`ก���;����&8��3(
��&�	
;�D�;
�C���	
(�8กก�3 9������  %�ก3#; 
3;+,กก113���ก Dollar Index �	��3 23"
�(8	9-.#�17"
 �*
*&3#����
3;)�16ก"!;��ก�% 6) �(��*
3;'9!9��D��3

�09! 6�*�$��07��!�6  -.#� Short �; Long 2!%'�ก!%� )�1ก�% ก��
�)�/	%�'0""3���#�	 $49.0-51.0/ ������   

RSS3 Futures: E!ก.!@�
  

C�=���D��@=�
 
��)�
�; THCOM ก�*>�ก23"-.#�6�7"(�8กก�3 9���123"�;��G" ��ก
)�1ก��B�%�����	�(8	9-.#� 6�*%��&;)��	
3;27%;�%ก��klm�23"-%;
�`�\Eก8���� C1
ก��klm�23"-%;��)��	f!��9������(�
;ก��klm�2�9
�D��3
|1,ก���	�:10�7�
�;�!��3#� '9!'179���กC)�;&�7�;2��1�	
����	
������>8; "ก �*
*&3#� ��)� TOCOM 
3;9�C%ก�&(3ก23"�;2!%0� 
140-145 �
� )�1ก�% ก���)�/	%�'0"�	 145-170 �
�       


