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Derivatives Analysis 
Futures 

 

 Macro Theme and SET Direction  
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Derivatives Analysis 
Futures 

 

Trading Range in today 
 Support Resistance 

S50M13 1,081-1,075 1,088-1,094 

���'������ 1,414-1,404 1,440-1,450 

&�����-�� 
 �T �� ก������ก�K� 

�������
���	ก",�'���.*: 27648 

GFM13 20,100-2,000 20,500-20,600 

SVM13 695-685 703-713 

BRK13 3,040-3,020 3,070-3,090 

'����,���� 29.65-29.60 29.75-29.80 

'����,��.�
�D(.�	T� (DXYO) 83.2-82.9 83.7-84.0 
   

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

 

 
  

สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50K13 1,075.7 1,083.5 1,075.7 1,074.9 1,078.3 3.3 335 254 
S50M13 1,078.0 1,085.5 1,077.9 1,076.1 1,080.8 4.4 16,276 35,736 
S50N13 - - - 1,074.6 - 3.3 0 0 
S50U13 1,075.0 1,081.8 1,075.0 1,073.9 1,077.7 3.9 714 3,147 
S50Z13 1,077.5 1,082.0 1,075.1 1,073.8 1,077.6 3.8 20 375 
S50H14 1,082.0 1,082.0 1,077.9 1,069.0 1,077.9 8.9 2 63 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   
USDK13 29.7 29.7 29.6 29.8 29.7 -0.15 502 1,308 
USDM13 29.7 29.8 29.7 29.9 29.7 -0.15 280 8,975 
USDN13 29.7 29.8 29.7 29.9 29.7 -0.17 42 148 
USDU13 29.9 29.9 29.8 30.0 29.8 -0.15 115 2,961 

 
สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 2,840  2,287  553  5,839  5,885  -46  8,668  9,175  -507  
Energy Futures 62  85  -23  0  0  0  77  54  23  
Metal Futures 72  350  -278  2,437  2,558  -121  1,939  1,540  399  
Single Stock Futures 1,052  1,320  -268  7,834  43,972  -36,138  54,991  18,585  36,406  
Currency Futures 5  0  5  16  291  -275  918  648  270  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFM13 20,370 20,200 20,220 20,240 -30 652 3,126 
GFQ13 20,430 20,280 20,290 20,330 -40 134 2,208 
GFV13 20,510 20,360 20,360 20,390 -30 43 180 
Future Bt10 
GF10M13 20,370 20,200 20,220 20,240 -20 2,906 5,098 
GF10Q13 20,450 20,280 20,310 20,330 -40 561 3,047 
GF10V13 20,530 20,370 20,370 20,400 -20 152 565 

SVM13 - - - 701 - 0 21 
SVQ13 - - - 709 - 0 5 
SVV13 - - - 735 - 0 0 
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Derivatives Analysis 
Futures 

 

Brent Crude Oil Futures 

BRK13 3,075 3,042 3,046 3,060 -14 89 259 
BRM13 3,063 3,045 3,059 3,057 2 47 212 
BRN13 3,070 3,050 3,050 3,065 -14 3 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 -16 2.71% 2.2 1074.35 1070.9 1045.92 -25.0 -2.3 -28.4
S50K13 30-May-13 15 2.71% 6.7 1074.35 1068.8 1078.2 9.4 0.9 3.9
S50M13 27-Jun-13 43 2.71% 15.0 1074.35 1062.7 1080.5 17.8 1.7 6.2
S50U13 27-Sep-13 135 2.71% 17.0 1074.35 1068.2 1077.8 9.6 0.9 3.5

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 43 1,425.4 2.74% 29.725 20,205 20,270 65 0.3%
GFQ13 29-Aug-13 106 1,425.4 2.76% 29.725 20,302 20,380 78 0.4%
GFV13 29-Oct-13 167 1,425.4 2.77% 29.725 20,397 20,470 73 0.4%

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 43 26.1 2.74% 29.725 778 695 -83 -10.7%
SVQ13 29-Aug-13 106 26.1 2.76% 29.725 782 0 -782 -100.0%
SVV13 29-Oct-13 167 26.1 2.77% 29.725 786 0 -786 -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 0 102.51 2.74% 29.725 3,047 3,040 -7 -0.2%
BRM13 14-Jun-13 30 102.51 2.74% 29.725 3,054 3,058 4 0.1%
BRN13 15-Jul-13 61 102.51 2.76% 29.725 3,061 3,052 -9 -0.3%

USD
Expiration 

date
Days to 
maturity

Current FX TH1YY US1YY
Fair future 

price
Current 

future price
Premium / Discount 
from fair price (Bt)

premium / 
discount (%)

USDJ13 29-Apr-13 -16 29.725 2.74% 0.04% 29.69 29.24 -0.45 -1.5%
USDK13 30-May-13 15 29.725 2.74% 0.04% 29.76 29.65 -0.11 -0.4%
USDM13 30-Jun-13 46 29.725 2.76% 0.07% 29.83 29.72 -0.11 -0.4%  

 
 
Fair gold spot price

1,375 1,385 1,395 1,405 1,415 1,425 1,435 1,445 1,455 1,465 1,475
29.48 19,257 18,697 18,276 17,996 17,856 17,856 17,996 18,276 18,697 19,257 19,958
29.53 19,127 18,570 18,152 17,874 17,735 17,735 17,874 18,152 18,570 19,127 19,822
29.58 19,029 18,475 18,059 17,783 17,644 17,644 17,783 18,059 18,475 19,029 19,721
29.63 18,963 18,411 17,997 17,721 17,584 17,584 17,721 17,997 18,411 18,963 19,653
29.68 18,931 18,380 17,966 17,691 17,553 17,553 17,691 17,966 18,380 18,931 19,619
29.73 18,931 18,380 17,966 17,691 17,553 17,553 17,691 17,966 18,380 18,931 19,619
29.78 18,963 18,411 17,997 17,721 17,584 17,584 17,721 17,997 18,411 18,963 19,653
29.83 19,029 18,475 18,059 17,783 17,644 17,644 17,783 18,059 18,475 19,029 19,721
29.88 19,127 18,570 18,152 17,874 17,735 17,735 17,874 18,152 18,570 19,127 19,822
29.93 19,257 18,697 18,276 17,996 17,856 17,856 17,996 18,276 18,697 19,257 19,958
29.98 19,421 18,855 18,431 18,149 18,008 18,008 18,149 18,431 18,855 19,421 20,127

Gold spot (USD/oz)

THB/USD
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Derivatives Analysis 
Futures 

 

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
29.48 696 637 592 563 548 548 563 592 637 696 769
29.53 697 638 593 564 549 549 564 593 638 697 771
29.58 698 639 594 565 550 550 565 594 639 698 772
29.63 699 640 595 566 551 551 566 595 640 699 773
29.68 700 641 596 567 552 552 567 596 641 700 775
29.73 702 642 597 568 553 553 568 597 642 702 776
29.78 703 643 598 569 554 554 569 598 643 703 777
29.83 704 644 599 570 555 555 570 599 644 704 778
29.88 705 645 600 571 556 556 571 600 645 705 780
29.93 706 646 601 572 557 557 572 601 646 706 781
29.98 707 647 602 573 558 558 573 602 647 707 782

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

93 95 97 99 101 103 105 107 109 111 113
29.48 2,727 2,491 2,314 2,196 2,137 2,137 2,196 2,314 2,491 2,727 3,021
29.53 2,731 2,495 2,318 2,200 2,141 2,141 2,200 2,318 2,495 2,731 3,027
29.58 2,736 2,499 2,322 2,204 2,144 2,144 2,204 2,322 2,499 2,736 3,032
29.63 2,741 2,504 2,326 2,207 2,148 2,148 2,207 2,326 2,504 2,741 3,037
29.68 2,745 2,508 2,330 2,211 2,152 2,152 2,211 2,330 2,508 2,745 3,042
29.73 2,750 2,512 2,334 2,215 2,155 2,155 2,215 2,334 2,512 2,750 3,047
29.78 2,754 2,516 2,338 2,219 2,159 2,159 2,219 2,338 2,516 2,754 3,052
29.83 2,759 2,521 2,342 2,222 2,163 2,163 2,222 2,342 2,521 2,759 3,057
29.88 2,764 2,525 2,345 2,226 2,166 2,166 2,226 2,345 2,525 2,764 3,062
29.93 2,768 2,529 2,349 2,230 2,170 2,170 2,230 2,349 2,529 2,768 3,068
29.98 2,773 2,533 2,353 2,233 2,173 2,173 2,233 2,353 2,533 2,773 3,073

Brent spot (USD/bbl)

THB/USD

 
 

�����U ���*ก��K� 
15 /a-b�'� ��	���[( - GDP Flash Q1:13 / Q4:12 -0.3% 
15 /a-b�'� ������
 - GDP Flash Q1:13 / Q4:12 -0.6% 
15 /a-b�'� ��	���[( - CPI Apr / Mar 0.8% 
15 /a-b�'� �	�กa- - Claimant Count Apr / Mar -7,000 
15 /a-b�'� �	�กa- - ILO Unemployment Apr / Mar 7.9% 
15 /a-b�'� �5��� - GDP Flash 1Q:13 / 4Q:12 -0.6% 
15 /a-b�'� (.�	T� - PPI Apr / Mar -0.6% 
15 /a-b�'� (.�	T� - Empire State Mfg Survey May / Apr 3.05 
15 /a-b�'� (.�	T� - Net Long-Term TIC Flows Mar / Feb $-17.8 B 
15 /a-b�'� (.�	T� - Industrial Production Apr / Mar 0.4% 
15 /a-b�'� (.�	T� - Housing Market Index May / Apr 42 
15 /a-b�'� D
��5�� - GDP Q1p13 consensus 0.7% / Q4r12 0.0% 

 
 
 
 
 
 


