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Source: Trinity Research 
 
Trading Range in today 

 Support Resistance 

S50M13 1,070-1,064 1,079-1,085 

���'������ 1,375-1,365 1,400-1,410 

&�����-�� 
 �f �� ก������ก�L� 

�������
���	ก",�'���.*: 27648 

GFM13 19,500-19,300 19,900-20,100 

SVM13 675-665 695-705 

BRM13 3,090-3,070 3,120-3,140 

'����,���� 29.70-29.65 29.80-29.85 

'����,��.�
�T(.�	78 (DXYO) 83.4-83.1 83.9-84.2 
   

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

 

 
  

สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50K13 1,085.0 1,085.0 1,069.7 1,083.5 1,072.0 -11.3 328 226 
S50M13 1,086.2 1,087.8 1,072.7 1,086.5 1,075.1 -11.4 16,089 36,094 
S50N13 - - - 1,083.3 - -11.3 0 0 
S50U13 1,084.7 1,085.5 1,070.3 1,084.2 1,073.0 -11.1 843 3,249 
S50Z13 1,085.9 1,085.9 1,071.0 1,083.8 1,073.0 -10.8 26 393 
S50H14 1,080.0 1,080.0 1,071.0 1,084.0 1,071.0 -13.0 2 67 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   

USDK13 29.7 29.7 29.7 29.8 29.7 -0.03 349 1,106 
USDM13 29.8 29.8 29.8 29.8 29.8 -0.04 97 9,032 
USDN13 29.8 29.8 29.8 29.9 29.8 -0.06 30 158 
USDU13 29.9 29.9 29.9 29.9 29.9 0.01 92 3,025 
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สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  
 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 1,706  2,366  -660  5,977  5,529  448  9,605  9,393  212  
Energy Futures 89  34  55  0  0  0  116  171  -55  
Metal Futures 2,726  1,620  1,106  7,708  8,367  -659  6,274  6,721  -447  
Single Stock Futures 396  416  -20  6,122  9,545  -3,423  22,573  19,130  3,443  
Currency Futures 0  0  0  0  141  -141  568  427  141  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFM13 20,070 19,390 19,460 20,010 -550 3,566 3,200 
GFQ13 20,150 19,470 19,520 20,080 -560 871 2,188 
GFV13 20,220 19,550 19,610 20,160 -550 374 393 
Future Bt10 
GF10M13 20,070 19,390 19,470 20,010 -550 9,040 5,810 
GF10Q13 20,150 19,460 19,520 20,080 -560 1,959 3,447 
GF10V13 20,220 19,550 19,610 20,150 -540 894 875 

SVM13 678 677 677 701 -24 3 21 
SVQ13 680 680 680 709 -24 1 5 
SVV13 - - - 735 -24 0 0 

Brent Crude Oil Futures 

BRK13 3,087 3,011 3,065 3,040 25 50 214 
BRM13 3,072 3,020 3,070 3,051 19 147 204 
BRN13 3,079 3,016 3,067 3,052 15 8 46 
         

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 -18 2.71% 2.2 1072.89 1069.3 1045.92 -23.4 -2.2 -27.0
S50K13 30-May-13 13 2.71% 6.7 1072.89 1067.2 1072.2 5.0 0.5 -0.7
S50M13 27-Jun-13 41 2.71% 15.0 1072.89 1061.1 1075.1 14.0 1.3 2.2
S50U13 27-Sep-13 133 2.71% 17.0 1072.89 1066.6 1073.1 6.5 0.6 0.2

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 41 1,387.0 2.74% 29.759 19,680 19,610 -70 -0.4%
GFQ13 29-Aug-13 104 1,387.0 2.76% 29.759 19,774 19,740 -34 -0.2%
GFV13 29-Oct-13 165 1,387.0 2.77% 29.759 19,867 19,960 93 0.5%

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 41 26.1 2.74% 29.759 779 650 -129 -16.6%
SVQ13 29-Aug-13 104 26.1 2.76% 29.759 783 730 -53 -6.8%
SVV13 29-Oct-13 165 26.1 2.77% 29.759 786 740 -46 -5.9%

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 -2 103.79 2.74% 29.759 3,088 3,090 2 0.1%
BRM13 14-Jun-13 28 103.79 2.74% 29.759 3,095 3,109 14 0.4%
BRN13 15-Jul-13 59 103.79 2.76% 29.759 3,102 3,097 -5 -0.2%

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 -18 29.759 2.74% 0.04% 29.72 29.24 -0.48 -1.6%
USDK13 30-May-13 13 29.759 2.74% 0.04% 29.79 29.72 -0.07 -0.2%
USDM13 30-Jun-13 44 29.759 2.76% 0.07% 29.86 29.77 -0.09 -0.3%  
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Fair gold spot price

1,337 1,347 1,357 1,367 1,377 1,387 1,397 1,407 1,417 1,427 1,437
29.51 18,752 18,191 17,770 17,490 17,349 17,349 17,490 17,770 18,191 18,752 19,453
29.56 18,625 18,068 17,650 17,371 17,232 17,232 17,371 17,650 18,068 18,625 19,321
29.61 18,530 17,975 17,559 17,282 17,144 17,144 17,282 17,559 17,975 18,530 19,223
29.66 18,466 17,914 17,499 17,223 17,085 17,085 17,223 17,499 17,914 18,466 19,157
29.71 18,434 17,883 17,469 17,193 17,055 17,055 17,193 17,469 17,883 18,434 19,124
29.76 18,434 17,883 17,469 17,193 17,055 17,055 17,193 17,469 17,883 18,434 19,124
29.81 18,466 17,914 17,499 17,223 17,085 17,085 17,223 17,499 17,914 18,466 19,157
29.86 18,530 17,975 17,559 17,282 17,144 17,144 17,282 17,559 17,975 18,530 19,223
29.91 18,625 18,068 17,650 17,371 17,232 17,232 17,371 17,650 18,068 18,625 19,321
29.96 18,752 18,191 17,770 17,490 17,349 17,349 17,490 17,770 18,191 18,752 19,453
30.01 18,911 18,345 17,921 17,638 17,496 17,496 17,638 17,921 18,345 18,911 19,618

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
29.51 696 637 593 564 549 549 564 593 637 696 770
29.56 698 638 594 565 550 550 565 594 638 698 771
29.61 699 640 595 566 551 551 566 595 640 699 773
29.66 700 641 596 566 552 552 566 596 641 700 774
29.71 701 642 597 567 553 553 567 597 642 701 775
29.76 702 643 598 568 554 554 568 598 643 702 777
29.81 703 644 599 569 554 554 569 599 644 703 778
29.86 705 645 600 570 555 555 570 600 645 705 779
29.91 706 646 601 571 556 556 571 601 646 706 781
29.96 707 647 602 572 557 557 572 602 647 707 782
30.01 708 648 603 573 558 558 573 603 648 708 783

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

94 96 98 100 102 104 106 108 110 112 114
29.51 2,768 2,532 2,355 2,236 2,177 2,177 2,236 2,355 2,532 2,768 3,063
29.56 2,772 2,536 2,359 2,240 2,181 2,181 2,240 2,359 2,536 2,772 3,068
29.61 2,777 2,540 2,363 2,244 2,185 2,185 2,244 2,363 2,540 2,777 3,073
29.66 2,782 2,544 2,366 2,248 2,189 2,189 2,248 2,366 2,544 2,782 3,078
29.71 2,786 2,549 2,370 2,252 2,192 2,192 2,252 2,370 2,549 2,786 3,083
29.76 2,791 2,553 2,374 2,255 2,196 2,196 2,255 2,374 2,553 2,791 3,089
29.81 2,796 2,557 2,378 2,259 2,200 2,200 2,259 2,378 2,557 2,796 3,094
29.86 2,800 2,562 2,382 2,263 2,203 2,203 2,263 2,382 2,562 2,800 3,099
29.91 2,805 2,566 2,386 2,267 2,207 2,207 2,267 2,386 2,566 2,805 3,104
29.96 2,810 2,570 2,390 2,271 2,211 2,211 2,271 2,390 2,570 2,810 3,109
30.01 2,815 2,574 2,394 2,274 2,214 2,214 2,274 2,394 2,574 2,815 3,115

Brent spot (USD/bbl)

THB/USD
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�����T ���*ก��L� 

16 /i-:�'� �5��� - HICP Apr -0.1% / Mar 1.2% 
16 /i-:�'� �5��� - Merchandise Trade Mar E18.7 B / Feb E12.0 B 
16 /i-:�'� (.�	78 � CPI Apr -0.4% / Mar -0.2% 
16 /i-:�'� (.�	78 - Housing Starts Apr 0.853 M / Mar 1.036 M 
16 /i-:�'� (.�	78 - Building Permits Apr 1.017 M /  Mar 0.902 M 
16 /i-:�'� (.�	78 - New Claims wk 5/11 360 K / Prior 323 K 
16 /i-:�'� (.�	78 � Philadelphia Fed Survey May -5.2 / Apr 1.3 
16 /i-:�'� T
��5�� - Machine Orders Mar 14.2% / Feb 7.5% 
17 /i-:�'� (.�	78 � Consumer Sentiment May consensus 78.0 / Apr 76.4 
17 /i-:�'� (.�	78 - Leading Indicators Apr 0.3% / Mar -0.1% 
20 /i-:�'� T
��5�� � All Industry Index Mar / Feb 0.6% 
20 /i-:�'� (.�	78 - Chicago Fed National Activity Index Apr / Mar -0.23 
21 /i-:�'� T
��5�� - Bank of Japan Announcement / Prior 0 bp 
21 /i-:�'� ������
 - PPI Apr / Mar -0.2%  
21 /i-:�'� �	�กi- - CPI Apr / Mar 0.3% 
21 /i-:�'� �	�กi- - Mfg Output Apr / Mar 0.3% 
21 /i-:�'� �	�กi- - Mfg Input Apr / Mar -0.1% 
21 /i-:�'� T
��5�� - Merchandise Trade Apr / Mar Y-362.4 B 
22 /i-:�'� (.�	78 - Existing Home Sales Apr / Mar 4.920 M 
22 /i-:�'� (.�	78 - Ben Bernanke Speaks 
22 /i-:�'� �
� - PMI Flash Mfg May / Apr 50.5 

 
 
 


