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Derivatives Analysis 
Futures 
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Trading Range in today 

 Support Resistance 

S50H13 1,012-1,005 1,025-1,032 

���'������ 1,600-1,590 1,613-1,623 

&�����-�� 
 �V �� ก������ก�M� 

�������
���	ก",�'���.*: 27648 

GFJ13 22,330-22,250 22,720-22,800 

SVJ13 843-833 855-865 

BRJ13 3,150-3,130 3,190-3,210 

'����,���� 29.11-29.06 29.22-29.27 

'����,��.�
�C(.�	LD (DXYO) 82.6-82.2 82.9-83.3 

   

กD� �� 
���������  
�������
���	ก",�'���.*: 18239 

 

 
สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   

S50H13 1,031.9 1,031.9 1,015.2 1,030.2 1,018.2 -12.4 23,549 30,672 
S50J13 1,022.0 1,025.8 1,015.2 1,027.1 1,015.5 -11.6 74 151 
S50K13 - - - 1,030.2 - -12.5 0 1 
S50M13 1,030.2 1,030.3 1,014.9 1,029.3 1,017.5 -12.0 7,711 9,867 
S50U13 1,027.0 1,027.0 1,013.0 1,027.7 1,016.0 -12.4 427 1,019 
S50Z13 1,022.0 1,027.0 1,015.5 1,030.0 1,016.3 -13.7 48 445 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   
USDH13 29.2 29.3 29.1 29.4 29.1 -0.24 1,299 4,360 
USDJ13 29.4 29.4 29.2 29.5 29.2 -0.22 663 1,139 
USDK13 29.4 29.4 29.3 29.5 29.3 -0.17 111 129 
USDM13 29.4 29.4 29.3 29.6 29.3 -0.23 378 8,646 
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สรุปสรุปยอดซื้อขายสุทธิยอดซื้อขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 3,498  7,026  -3,528  8,983  10,305  -1,322  19,328  14,478  4,850  
Energy Futures 32  122  -90  10  10  0  227  137  90  
Metal Futures 169  1,468  -1,299  6,894  6,643  251  5,026  3,978  1,048  
Single Stock Futures 3,278  431  2,847  44,605  12,076  32,529  46,521  81,897  -35,376  
Currency Futures 465  1  464  0  1,488  -1,488  1,986  962  1,024  

 
สรุสรุปตลาด ปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFJ13 22,510 22,350 22,380 22,440 -70 2,808 7,737 
GFM13 22,610 22,450 22,470 22,540 -70 685 2,776 
GFQ13 22,710 22,570 22,580 22,650 -80 508 670 
Future Bt10 
GF10J13 22,520 22,340 22,370 22,440 -70 6,348 11,129 
GF10M13 22,600 22,440 22,460 22,540 -70 1,263 5,381 
GF10Q13 22,700 22,550 22,580 22,660 -80 474 1,350 

SVJ13 860 845 845 855 -10 2 61 
SVM13 850 850 850 877 -27 1 73 
SVQ13 - - - 869 -10 0 2 

Brent Crude Oil Futures 
BRJ13 3,203 3,145 3,145 3,199 -53 208 766 
BRK13 3,190 3,136 3,141 3,190 -49 42 271 
BRM13 3,137 3,126 3,126 3,186 -60 9 12 
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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)

S50H13 28-Mar-13 7 2.71% 2.2 1016.01 1014.4 1017.8 3.4 0.3 1.8
S50J13 29-Apr-13 39 2.71% 6.7 1016.01 1012.2 1015.5 3.3 0.3 -0.5
S50K13 30-May-13 70 2.71% 15.0 1016.01 1006.3 1017.7 11.4 1.1 1.7
S50M13 27-Jun-13 98 2.71% 17.0 1016.01 1006.5 1017.3 10.8 1.1 1.3

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 (%)

GFJ13 29-Apr-13 39 1,606.6 2.74% 29.13 22,311 22,360 49 0.2%
GFM13 27-Jun-13 98 1,606.6 2.76% 29.13 22,411 22,510 99 0.4%
GFQ13 29-Aug-13 161 1,606.6 2.77% 29.13 22,519 22,590 71 0.3%

Silver
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 (%)

SVJ13 29-Apr-13 39 28.805 2.74% 29.13 842 825 -17 -2.0%
SVM13 27-Jun-13 98 28.805 2.76% 29.13 845 875 30 3.5%
SVQ13 29-Aug-13 161 28.805 2.77% 29.13 849 889 40 4.7%

Brent
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 (%)

BRJ13 12-Apr-13 22 108.72 2.74% 29.13 3,172 3,152 -20 -0.6%
BRK13 15-May-13 55 108.72 2.74% 29.13 3,180 3,150 -30 -0.9%
BRM13 14-Jun-13 85 108.72 2.76% 29.13 3,187 3,147 -40 -1.3%

USD
Expiration 

date
Days to 
maturity

Current FX TH1YY US1YY
Fair future 

price
Current 

future price
Premium / Discount 
from fair price (Bt)

premium / 
discount (%)

USDH13 28-Mar-13 7 29.13 2.74% 0.04% 29.15 29.15 0.00 0.0%
USDJ13 29-Apr-13 39 29.13 2.74% 0.04% 29.21 29.24 0.03 0.1%
USDK13 30-May-13 70 29.13 2.76% 0.07% 29.28 29.29 0.01 0.0%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason  
 
 
Fair gold spot price

1,558 1,568 1,578 1,588 1,598 1,608 1,618 1,628 1,638 1,648 1,658
28.88 21,381 20,831 20,420 20,145 20,008 20,008 20,145 20,420 20,831 21,381 22,067
28.93 21,232 20,687 20,278 20,006 19,869 19,869 20,006 20,278 20,687 21,232 21,914
28.98 21,121 20,579 20,172 19,901 19,765 19,765 19,901 20,172 20,579 21,121 21,800
29.03 21,047 20,507 20,101 19,831 19,696 19,696 19,831 20,101 20,507 21,047 21,723
29.08 21,010 20,471 20,066 19,796 19,661 19,661 19,796 20,066 20,471 21,010 21,685
29.13 21,010 20,471 20,066 19,796 19,661 19,661 19,796 20,066 20,471 21,010 21,685
29.18 21,047 20,507 20,101 19,831 19,696 19,696 19,831 20,101 20,507 21,047 21,723
29.23 21,121 20,579 20,172 19,901 19,765 19,765 19,901 20,172 20,579 21,121 21,800
29.28 21,232 20,687 20,278 20,006 19,869 19,869 20,006 20,278 20,687 21,232 21,914
29.33 21,381 20,831 20,420 20,145 20,008 20,008 20,145 20,420 20,831 21,381 22,067
29.38 21,566 21,012 20,596 20,319 20,181 20,181 20,319 20,596 21,012 21,566 22,258

Gold spot (USD/oz)

THB/USD
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Fair silver spot price

26.3 26.8 27.3 27.8 28.3 28.8 29.3 29.8 30.3 30.8 31.3
28.88 760 702 659 630 615 615 630 659 702 760 832
28.93 761 703 660 631 616 616 631 660 703 761 833
28.98 762 704 661 632 617 617 632 661 704 762 835
29.03 764 706 662 633 618 618 633 662 706 764 836
29.08 765 707 663 634 620 620 634 663 707 765 838
29.13 766 708 664 635 621 621 635 664 708 766 839
29.18 768 709 665 636 622 622 636 665 709 768 841
29.23 769 710 667 637 623 623 637 667 710 769 842
29.28 770 712 668 638 624 624 638 668 712 770 843
29.33 772 713 669 640 625 625 640 669 713 772 845
29.38 773 714 670 641 626 626 641 670 714 773 846

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

99 101 103 105 107 109 111 113 115 117 119
28.88 2,851 2,620 2,447 2,331 2,273 2,273 2,331 2,447 2,620 2,851 3,140
28.93 2,856 2,625 2,451 2,335 2,277 2,277 2,335 2,451 2,625 2,856 3,145
28.98 2,861 2,629 2,455 2,339 2,281 2,281 2,339 2,455 2,629 2,861 3,151
29.03 2,866 2,634 2,459 2,343 2,285 2,285 2,343 2,459 2,634 2,866 3,156
29.08 2,871 2,638 2,464 2,347 2,289 2,289 2,347 2,464 2,638 2,871 3,162
29.13 2,876 2,643 2,468 2,351 2,293 2,293 2,351 2,468 2,643 2,876 3,167
29.18 2,881 2,647 2,472 2,355 2,297 2,297 2,355 2,472 2,647 2,881 3,172
29.23 2,886 2,652 2,476 2,359 2,301 2,301 2,359 2,476 2,652 2,886 3,178
29.28 2,891 2,656 2,481 2,363 2,305 2,305 2,363 2,481 2,656 2,891 3,183
29.33 2,895 2,661 2,485 2,368 2,309 2,309 2,368 2,485 2,661 2,895 3,189
29.38 2,900 2,665 2,489 2,372 2,313 2,313 2,372 2,489 2,665 2,900 3,194

Brent spot (USD/bbl)

THB/USD

 
 
 

�����C ���*ก��M� 
19 �
��'� �	�ก�- - CPI Feb 0.7% / Jan -0.5% 
19 �
��'� �	�ก�- - PPI Output Feb 0.8% / Jan 0.2% 
19 �
��'� �	�ก�- - PPI Input Feb 3.2% / Jan 1.8% 
19 �
��'� (.�	LD - Housing Starts Feb 0.917 M / Jan 0.890 M 
19 �
��'� (.�	LD - Building Permits Feb 0.946 M / Jan 0.925 M 

19-20 �
��'� (.�	LD - FOMC Meeting 
20 �
��'� ������
 - PPI Feb consensus 1.5% / Jan 0.8% 
20 �
��'� �	�ก�- - Claimant Count-Chg Feb consensus -5 K / Jan -12.5 K 
20 �
��'� �	�ก�- - ILO Unemployment Feb consensus 7.8% / Jan 7.8% 
20 �
��'� �
� - PMI Flash Mfg Mar / Feb 50.4 
20 �
��'� C
��5�� - All Industry Index Jan / Dec 1.8% 
21 �
��'� ������
 - PMI Composite Mar / Feb 52.7 
21 �
��'� ������
 - PMI Mfg Mar / Feb 50.1 
21 �
��'� ������
 - PMI Mfg Services / Feb 54.1 
21 �
��'� ��	���K( - PMI Composite Mar / Feb 42.3 
21 �
��'� ��	���K( - PMI Mfg Mar / Feb 43.6 
21 �
��'� ��	���K( - PMI Mfg Services / Feb 42.7 
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Derivatives Analysis 
Futures 

 

�����C ���*ก��M� 
21 �
��'� �5��� - PMI Composite Mar / Feb 47.3 
21 �
��'� �5��� - PMI Mfg Mar / Feb 47.8 
21 �
��'� �5��� - PMI Mfg Services / Feb 47.3 
21 �
��'� �	�ก�- - Retail Sales Feb / Jan -0.6% 
21 �
��'� (.�	LD - New Claims wk3/16 consensus 340 K / Prior 332 K 
21 �
��'� (.�	LD - PMI Mfg Mar consensus 55.0 / Feb 55.2 
21 �
��'� (.�	LD - FHFA House Price Index Jan consensus 0.7% / Dec 0.6% 
21 �
��'� (.�	LD - Existing Home Sales Feb consensus 5.01 M / Jan 4.92 M 
21 �
��'� (.�	LD - Leading Indicators Feb consensus 0.4% / Jan 0.2% 
21 �
��'� C
��5�� - Merchandise Trade Feb consensus Y-779.3 B / Jan Y-1.63 B 
22 �
��'� ��	���K( - Business Climate Indicator Mar / Feb 90 
22 �
��'� ������
 - Economic Sentiment Mar consensus 107.5 / Feb 107.4 
26 �
��'� �	�ก�- - CBI Distributive Trades Mar / Feb 8 
26 �
��'� (.�	LD - Durable Goods Orders Feb / Jan -5.2% 
26 �
��'� (.�	LD - Case-Shiller 20-city, NSA Jan / Dec 0.2% 
26 �
��'� (.�	LD - New Home Sales Feb / Jan 437 K 
26 �
��'� (.�	LD - Consumer Confidence Mar / Feb 69.6 
26 �
��'� (.�	LD - Richmond Fed Mfg Mar / Feb 6 

 
 
 
 


