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�������� (Swap rate) Price in ก��T�������ก������-������ 25bps '�ก��T�B *Fก��.�����W 29 
M�N��F��� 

 
Source: Bloomberg 
 
Trading Range in today 

 Support Resistance 

S50M13 1,071-1,065 1,082-1,088 

���'������ 1,430-1,420 1,452-1,462 

&�����-�� 
 �X �� ก������ก�D� 

�������
���	ก",�'���.*: 27648 

GFM13 20,200-20,000 20,600-20,800 

SVM13 701-691 709-719 

BRK13 3,050-3,030 3,080-3,100 

'����,���� 29.55-29.50 29.65-29.70 

'����,��.�
�;(.�	7} (DXYO) 82.8-82.5 83.3-83.6 
   

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

 

 
 

  
สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50K13 1,077.5 1,082.0 1,068.8 1,080.6 1,074.8 -5.7 308 249 
S50M13 1,079.0 1,084.1 1,070.0 1,081.9 1,075.7 -5.8 15,668 34,607 
S50N13 - - - 1,080.4 - -5.8 0 0 
S50U13 1,077.0 1,081.7 1,066.8 1,079.4 1,073.0 -5.5 793 3,205 
S50Z13 1,079.0 1,079.1 1,067.1 1,079.0 1,073.8 -5.2 18 373 
S50H14 1,074.0 1,075.0 1,068.0 1,078.9 1,068.0 -9.9 4 63 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   

USDK13 29.8 29.9 29.8 29.8 29.8 0.05 741 1,057 
USDM13 29.9 29.9 29.8 29.8 29.9 0.09 544 8,962 
USDN13 29.8 29.9 29.8 29.8 29.9 0.04 16 158 
USDU13 30.0 30.0 30.0 29.9 30.0 0.07 345 2,891 



 

���������ก���
�� �������� ���ก��, 179 ��������ก�ก ����� ��������  ��� 25-26, 29 %��&���'�( �)�&��� ก�*���
+ 10120 -��.�
�� 0-2801-9100 -��&��. 0-2801-9399 
��������	��
��	��������������������
����ก����� !��"����#��
����� !��$!�%��&�%��$!���#�ก���!��	�'"��$�ก&������'"��(����)*����������	��+ ����,-	�.�	ก��	/�* ��
�
&
� ���ก	 0���	�����(�"�(,�1,23�ก��     
���
�������'"���.4�.�!������)ก��)*&���+ �
����ก�3���������	��
���%��&���������"�.��� ��������	��
��
"	&$5���(�'*�/!��3 ����ก��ก��&	(,�3�����	ก���5� ��%��%���#�ก�� 
����.�!� 	ก "�3.�      �	ก
���5����ก��6!��.�!���� .�	ก��	/�* .�!�&��(�����ก����,�3+ �
����ก�3������� 

 

3 

Derivatives Analysis 
Futures 

 

 
สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 1,371  1,411  -40  5,758  6,205  -447  9,662  9,175  487  
Energy Futures 37  49  -12  0  0  0  146  134  12  
Metal Futures 193  1,006  -813  5,921  5,983  -62  4,903  4,028  875  
Single Stock Futures 163  944  -781  11,381  13,495  -2,114  21,479  18,584  2,895  
Currency Futures 2  5  -3  229  783  -554  1,415  858  557  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFM13 20,410 20,180 20,250 20,570 -330 2,089 3,097 
GFQ13 20,480 20,290 20,330 20,650 -320 254 2,196 
GFV13 20,560 20,390 20,390 20,720 -330 236 188 
Future Bt10 
GF10M13 20,420 20,200 20,240 20,560 -320 6,420 5,222 
GF10Q13 20,500 20,280 20,330 20,640 -310 1,210 3,124 
GF10V13 20,600 20,380 20,400 20,740 -340 807 571 

SVM13 700 700 700 701 - 1 21 
SVQ13 - - - 709 - 0 5 
SVV13 - - - 735 - 0 0 

Brent Crude Oil Futures 
BRK13 3,084 3,040 3,060 3,089 -29 97 320 
BRM13 3,080 3,037 3,057 3,094 -37 77 202 
BRN13 3,071 3,041 3,071 3,094 -29 9 45 
         

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)

S50J13 29-Apr-13 -15 2.71% 2.2 1071.68 1068.3 1045.92 -22.4 -2.1 -25.8
S50K13 30-May-13 16 2.71% 6.7 1071.68 1066.2 1074.9 8.7 0.8 3.2
S50M13 27-Jun-13 44 2.71% 15.0 1071.68 1060.1 1076.1 16.0 1.5 4.4
S50U13 27-Sep-13 136 2.71% 17.0 1071.68 1065.6 1073.9 8.3 0.8 2.2

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 (%)

GFM13 27-Jun-13 44 1,434.3 2.74% 29.618 20,259 20,280 21 0.1%
GFQ13 29-Aug-13 107 1,434.3 2.76% 29.618 20,357 20,380 23 0.1%
GFV13 29-Oct-13 168 1,434.3 2.77% 29.618 20,452 20,460 8 0.0%

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 (%)

SVM13 27-Jun-13 44 26.1 2.74% 29.618 776 680 -96 -12.3%
SVQ13 29-Aug-13 107 26.1 2.76% 29.618 779 0 -779 -100.0%
SVV13 29-Oct-13 168 26.1 2.77% 29.618 783 0 -783 -100.0%

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 (%)

BRK13 15-May-13 1 102.81 2.74% 29.618 3,045 3,068 23 0.7%
BRM13 14-Jun-13 31 102.81 2.74% 29.618 3,052 3,055 3 0.1%
BRN13 15-Jul-13 62 102.81 2.76% 29.618 3,059 3,078 19 0.6%

USD
Expiration 

date
Days to 
maturity

Current FX TH1YY US1YY
Fair future 

price
Current 

future price
Premium / Discount 
from fair price (Bt)

premium / 
discount (%)

USDJ13 29-Apr-13 -15 29.618 2.74% 0.04% 29.59 29.24 -0.34 -1.2%
USDK13 30-May-13 16 29.618 2.74% 0.04% 29.65 29.80 0.15 0.5%
USDM13 30-Jun-13 47 29.618 2.76% 0.07% 29.72 29.87 0.15 0.5%  
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Fair gold spot price

1,384 1,394 1,404 1,414 1,424 1,434 1,444 1,454 1,464 1,474 1,484
29.37 19,324 18,766 18,347 18,068 17,928 17,928 18,068 18,347 18,766 19,324 20,022
29.42 19,192 18,638 18,222 17,945 17,806 17,806 17,945 18,222 18,638 19,192 19,886
29.47 19,094 18,542 18,128 17,852 17,714 17,714 17,852 18,128 18,542 19,094 19,783
29.52 19,028 18,478 18,066 17,791 17,653 17,653 17,791 18,066 18,478 19,028 19,715
29.57 18,995 18,446 18,035 17,760 17,623 17,623 17,760 18,035 18,446 18,995 19,681
29.62 18,995 18,446 18,035 17,760 17,623 17,623 17,760 18,035 18,446 18,995 19,681
29.67 19,028 18,478 18,066 17,791 17,653 17,653 17,791 18,066 18,478 19,028 19,715
29.72 19,094 18,542 18,128 17,852 17,714 17,714 17,852 18,128 18,542 19,094 19,783
29.77 19,192 18,638 18,222 17,945 17,806 17,806 17,945 18,222 18,638 19,192 19,886
29.82 19,324 18,766 18,347 18,068 17,928 17,928 18,068 18,347 18,766 19,324 20,022
29.87 19,489 18,925 18,503 18,222 18,081 18,081 18,222 18,503 18,925 19,489 20,192

Gold spot (USD/oz)

THB/USD

 
 
Fair silver spot price

23.6 24.1 24.6 25.1 25.6 26.1 26.6 27.1 27.6 28.1 28.6
29.37 693 634 590 561 546 546 561 590 634 693 767
29.42 694 635 591 562 547 547 562 591 635 694 768
29.47 695 637 592 563 548 548 563 592 637 695 769
29.52 697 638 593 564 549 549 564 593 638 697 770
29.57 698 639 594 565 550 550 565 594 639 698 772
29.62 699 640 595 566 551 551 566 595 640 699 773
29.67 700 641 596 567 552 552 567 596 641 700 774
29.72 701 642 597 568 553 553 568 597 642 701 776
29.77 703 643 598 569 554 554 569 598 643 703 777
29.82 704 644 599 570 555 555 570 599 644 704 778
29.87 705 645 600 570 556 556 570 600 645 705 780

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

93 95 97 99 101 103 105 107 109 111 113
29.37 2,726 2,491 2,314 2,197 2,138 2,138 2,197 2,314 2,491 2,726 3,019
29.42 2,730 2,495 2,318 2,201 2,142 2,142 2,201 2,318 2,495 2,730 3,024
29.47 2,735 2,499 2,322 2,205 2,146 2,146 2,205 2,322 2,499 2,735 3,030
29.52 2,740 2,503 2,326 2,208 2,149 2,149 2,208 2,326 2,503 2,740 3,035
29.57 2,744 2,508 2,330 2,212 2,153 2,153 2,212 2,330 2,508 2,744 3,040
29.62 2,749 2,512 2,334 2,216 2,156 2,156 2,216 2,334 2,512 2,749 3,045
29.67 2,753 2,516 2,338 2,219 2,160 2,160 2,219 2,338 2,516 2,753 3,050
29.72 2,758 2,520 2,342 2,223 2,164 2,164 2,223 2,342 2,520 2,758 3,055
29.77 2,763 2,525 2,346 2,227 2,167 2,167 2,227 2,346 2,525 2,763 3,060
29.82 2,767 2,529 2,350 2,231 2,171 2,171 2,231 2,350 2,529 2,767 3,066
29.87 2,772 2,533 2,354 2,234 2,175 2,175 2,234 2,354 2,533 2,772 3,071

Brent spot (USD/bbl)

THB/USD
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�����W ���*ก��D� 
9 /B-9�'� �	�กB- � Mfg Input Mar 0.7% / Feb 1.0% 
9 /B-9�'� �	�กB- � Mfg Output Mar 1.1% / Feb 0.8% 
9 /B-9�'� �	�กB- - BOE Announcement 0 bp / Prior 0 bp 
9 /B-9�'� (.�	7} - New Claims wk5/4 323 K / Prior 324 K 
9 /B-9�'� (.�	7} - Wholesale Trade Mar 0.4% / Feb -0.3% 
10 /B-9�'� (.�	7} - Ben Bernanke Speaks 
10 /B-9�'� �	�กB- - Merchandise Trade Mar consensus Stg-9.0 B / Feb Stg-9.4 B 
10 /B-9�'� (.�	7} - Treasury Budget Apr consensus $107.5 B / Mar $-106.5 B 
13 /B-9�'� �
� - Industrial Production Apr consensus 9.6% / Mar 8.9% 
13 /B-9�'� �
� - Retail Sales Apr consensus 12.9% / Mar 12.6% 
13 /B-9�'� (.�	7} - Retail Sales Apr / Mar -0.4% 
13 /B-9�'� (.�	7} - Business Inventories Mar / Feb 0.1% 
13 /B-9�'� ;
��5�� - CGPI (PPI) Apr / Mar 0.1% 
14 /B-9�'� ������
 - CPI Aprf / Aprp -0.5% 
14 /B-9�'� (.�	7} - Industrial Production Mar / Feb 0.4% 
14 /B-9�'� (.�	7} - Export Prices Apr / Mar -0.4% 
14 /B-9�'� (.�	7} - Import Prices Apr / Mar -0.5% 
14 /B-9�'� ;
��5�� - Tertiary Index Mar / Feb 1.1% 
15 /B-9�'� ��	���8( - GDP Flash Q1:13 / Q4:12 -0.3% 
15 /B-9�'� ������
 - GDP Flash Q1:13 / Q4:12 -0.6% 
15 /B-9�'� ��	���8( - CPI Apr / Mar 0.8% 
15 /B-9�'� �	�กB- - Claimant Count Apr / Mar -7,000 
15 /B-9�'� �	�กB- - ILO Unemployment Apr / Mar 7.9% 
15 /B-9�'� �5��� - GDP Flash 1Q:13 / 4Q:12 -0.6% 
15 /B-9�'� (.�	7} - PPI Apr / Mar -0.6% 
15 /B-9�'� (.�	7} - Empire State Mfg Survey May / Apr 3.05 
15 /B-9�'� (.�	7} - Net Long-Term TIC Flows Mar / Feb $-17.8 B 
15 /B-9�'� (.�	7} - Industrial Production Apr / Mar 0.4% 
15 /B-9�'� (.�	7} - Housing Market Index May / Apr 42 
15 /B-9�'� ;
��5�� - GDP Q1p13 consensus 0.7% / Q4r12 0.0% 

 
 
 
 
 
 


