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Derivatives Analysis 
Futures 
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Source: Bloomberg 
Trading Range in today 

 Support Resistance 

S50U13 973-963 985-995 

���'������ 1,230-1,220 1,260-1,270 

&�����-�� 
 �S �� ก������ก�D� 

�������
���	ก",�'���.*: 27648 

GFQ13 1,810-17,900 18,500-18,700 

SVQ13 620-610 650-660 

BRN13 3,200-3,180 3,220-3,240 

'����,���� 30.85-30.75 31.11-31.21 

'����,��.�
�7(.�	:; (DXYO) 82.7-82.4 83.2-83.5 
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สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50N13 986.1 992.0 976.1 969.8 980.0 10.4 339 666 
S50Q13 979.6 979.9 972.3 969.4 976.7 10.4 21 21 
S50U13 981.5 987.4 970.0 966.6 976.0 8.9 26,810 29,005 
S50Z13 980.3 987.0 971.0 966.9 975.3 9.0 589 1,872 
S50H14 978.0 985.0 970.0 965.0 970.5 6.0 30 136 
S50M14 - - - 975.0 - 1.2 0 2 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   
USDN13 31.3 31.3 31.1 31.2 31.1 -0.12 1,611 3,881 
USDQ13 31.2 31.2 31.1 31.2 31.2 -0.09 13 166 
USDU13 31.1 31.2 31.1 31.3 31.2 -0.06 16 1,425 
USDZ13 31.4 31.4 31.0 31.4 31.0 -0.41 123 122 
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สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  
 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 6,079  5,437  642  7,984  8,156  -172  13,726  14,196  -470  
Energy Futures 6  30  -24  3  3  0  93  69  24  
Metal Futures 859  1,637  -778  4,736  4,864  -128  4,788  3,882  906  
Single Stock Futures 454  86  368  10,432  9,601  831  20,427  21,626  -1,199  
Currency Futures 1  1  0  144  1,097  -953  1,618  665  953  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFQ13 18,370 17,780 17,860 18,340 -480 1,932 3,129 
GFV13 18,460 17,860 17,920 18,430 -510 286 1,912 
GFZ13 18,100 17,920 17,990 18,520 -530 212 45 
Future Bt10 
GF10Q13 18,380 17,770 17,870 18,340 -480 6,252 5,471 
GF10V13 18,450 17,850 17,930 18,420 -500 1,156 2,914 
GF10Z13 18,540 17,910 18,000 18,500 -510 543 310 

SVQ13 - - - 640 - 0 30 
SVV13 660 660 660 648 - 2 2 
SVZ13 - - - 674 - 0 0 
Brent Crude Oil Futures 

BRN13 3,228 3,190 3,222 3,201 16 79 258 
BRQ13 3,213 3,174 3,187 3,174 25 20 32 
BRU13 - - - 3,208 16 0 7 
         

 
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)

S50U13 27-Sep-13 87 2.71% 2.2 982.99 987.2 985.35 -1.8 -0.2 2.4
S50Z13 27-Dec-13 178 2.71% 6.7 982.99 989.4 975.5 -13.9 -1.4 -7.5
S50H14 28-Mar-14 269 2.71% 15.0 982.99 987.8 975.9 -11.9 -1.2 -7.1
S50M14 27-Jun-14 360 2.71% 17.0 982.99 992.7 976.2 -16.5 -1.7 -6.8

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 (%)

GFQ13 29-Aug-13 58 1,252.9 2.74% 30.946 18,510 18,070 -440 -2.4%
GFV13 30-Oct-13 120 1,252.9 2.76% 30.946 18,598 18,130 -468 -2.5%
GFZ13 27-Dec-13 178 1,252.9 2.77% 30.946 18,680 18,190 -490 -2.6%

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 (%)

SVQ13 29-Aug-13 58 20.58 2.74% 30.946 640 0 -640 -100.0%
SVV13 30-Oct-13 120 20.58 2.76% 30.946 643 0 -643 -100.0%
SVZ13 27-Dec-13 178 20.58 2.77% 30.946 646 0 -646 -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 (%)

BRN13 16-Jul-13 14 102.99 2.74% 30.946 3,190 3,210 20 0.6%
BRQ13 15-Aug-13 44 102.99 2.74% 30.946 3,198 3,202 4 0.1%
BRU13 13-Sep-13 73 102.99 2.76% 30.946 3,205 0 -3,205 -100.0%

USD
Expiration 

date
Days to 
maturity

Current FX TH1YY US1YY
Fair future 

price
Current 

future price
Premium / Discount 
from fair price (Bt)

premium / 
discount (%)

USDN13 30-Jul-13 28 30.946 2.74% 0.04% 31.01 31.12 0.11 0.4%
USDQ13 29-Aug-13 58 30.946 2.74% 0.04% 31.08 31.15 0.07 0.2%
USDU13 27-Sep-13 87 30.946 2.76% 0.07% 31.15 31.19 0.04 0.1%

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

 

 
 
Fair gold spot price

1,206 1,216 1,226 1,236 1,246 1,256 1,266 1,276 1,286 1,296 1,306
30.70 17,592 17,008 16,571 16,279 16,133 16,133 16,279 16,571 17,008 17,592 18,322
30.75 17,477 16,898 16,463 16,173 16,028 16,028 16,173 16,463 16,898 17,477 18,202
30.80 17,391 16,814 16,382 16,093 15,949 15,949 16,093 16,382 16,814 17,391 18,113
30.85 17,334 16,759 16,328 16,040 15,896 15,896 16,040 16,328 16,759 17,334 18,053
30.90 17,305 16,731 16,301 16,014 15,870 15,870 16,014 16,301 16,731 17,305 18,023
30.95 17,305 16,731 16,301 16,014 15,870 15,870 16,014 16,301 16,731 17,305 18,023
31.00 17,334 16,759 16,328 16,040 15,896 15,896 16,040 16,328 16,759 17,334 18,053
31.05 17,391 16,814 16,382 16,093 15,949 15,949 16,093 16,382 16,814 17,391 18,113
31.10 17,477 16,898 16,463 16,173 16,028 16,028 16,173 16,463 16,898 17,477 18,202
31.15 17,592 17,008 16,571 16,279 16,133 16,133 16,279 16,571 17,008 17,592 18,322
31.20 17,735 17,147 16,706 16,411 16,264 16,264 16,411 16,706 17,147 17,735 18,471

Gold spot (USD/oz)

THB/USD

 
 
Fair Silver spot price

18.1 18.6 19.1 19.6 20.1 20.6 21.1 21.6 22.1 22.6 23.1
30.70 555 494 448 417 402 402 417 448 494 555 632
30.75 556 494 448 418 402 402 418 448 494 556 633
30.80 557 495 449 418 403 403 418 449 495 557 634
30.85 558 496 450 419 403 403 419 450 496 558 635
30.90 559 497 450 420 404 404 420 450 497 559 636
30.95 560 498 451 420 405 405 420 451 498 560 637
31.00 560 498 452 421 405 405 421 452 498 560 638
31.05 561 499 453 422 406 406 422 453 499 561 639
31.10 562 500 453 422 407 407 422 453 500 562 640
31.15 563 501 454 423 407 407 423 454 501 563 641
31.20 564 502 455 424 408 408 424 455 502 564 642

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

93 95 97 99 101 103 105 107 109 111 113
30.70 2,854 2,609 2,425 2,302 2,241 2,241 2,302 2,425 2,609 2,854 3,161
30.75 2,859 2,613 2,429 2,306 2,244 2,244 2,306 2,429 2,613 2,859 3,167
30.80 2,864 2,617 2,433 2,309 2,248 2,248 2,309 2,433 2,617 2,864 3,172
30.85 2,868 2,622 2,437 2,313 2,251 2,251 2,313 2,437 2,622 2,868 3,177
30.90 2,873 2,626 2,440 2,317 2,255 2,255 2,317 2,440 2,626 2,873 3,182
30.95 2,878 2,630 2,444 2,321 2,259 2,259 2,321 2,444 2,630 2,878 3,187
31.00 2,882 2,634 2,448 2,324 2,262 2,262 2,324 2,448 2,634 2,882 3,192
31.05 2,887 2,639 2,452 2,328 2,266 2,266 2,328 2,452 2,639 2,887 3,197
31.10 2,892 2,643 2,456 2,332 2,270 2,270 2,332 2,456 2,643 2,892 3,203
31.15 2,896 2,647 2,460 2,336 2,273 2,273 2,336 2,460 2,647 2,896 3,208
31.20 2,901 2,651 2,464 2,339 2,277 2,277 2,339 2,464 2,651 2,901 3,213

Brent spot (USD/bbl)

THB/USD
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�����R ���*ก��D� 
27 �,$5���� 7
��5P� - All Industry Index Apr 0.4% / Mar -0.3% 
27 �,$5���� ������
 - Unemployment Rate Jun 6.8% / May 6.9% 
27 �,$5���� �	�กw- - GDP Q1f 0.3% / Prior 0.3% 
27 �,$5���� �5��� - EC Economic Sentiment Jun 91.3 / May 89.4 
27 �,$5���� (.�	:; - Jobless Claims wk6/22 346 K / Prior 354 K 
27 �,$5���� (.�	:; - Personal Income May 0.5% / Apr 0.0% 
27 �,$5���� (.�	:; - Consumer Spending May 0.3% / Apr -0.2% 
27 �,$5���� (.�	:; - Core PCE price index May 0.1% / Apr 0.0% 
27 �,$5���� (.�	:; - Pending Home Sales Index May 6.7% / Apr 0.3% 
27 �,$5���� (.�	:; - Kansas City Fed Mfg Jun -5.0 / May 2.0 
27 �,$5���� 7
��5P� - CPI May 0.1% / Apr -0.4% 
27 �,$5���� 7
��5P� - Household Spending May -1.6% / Apr 1.5% 
27 �,$5���� 7
��5P� - Unemployment Rate May 4.1% / Apr 4.1% 
27 �,$5���� 7
��5P� - Industrial Production May 2.0% / Apr 1.7% 
27 �,$5���� 7
��5P� - Retail Sales May 0.8% / Apr -0.1% 
28 �,$5���� ������
 - Retail Sales May 0.8% / Apr -0.4% 
28 �,$5���� ��	���H( - Consumer Mfgd Goods Consumption May 0.1% / Apr -0.4% 
28 �,$5���� ��	���H( - PPI May -1.2% / Apr -0.9% 
28 �,$5���� ������
 - CPI Jun 0.1% / May 0.4% 
28 �,$5���� (.�	:; - Chicago PMI Jun 51.6 / May 58.7 
28 �,$5���� (.�	:; - Consumer Sentiment Jun 84.1 / May 82.7 
30 �,$5���� �
� - CFLP Mfg PMI Jun 50.1 / May 50.8 
30 �,$5���� �
� - PMI Mfg Jun 48.2 / May 49.2 
1 ก�กR�'� ��	���H( - PMI Mfg Jun 48.4 / May 46.4 
1 ก�กR�'� ������
 - PMI Mfg Jun 48.6 / May 49.4 
1 ก�กR�'� �5��� - PMI Mfg Jun 48.8 / May 48.3 
1 ก�กR�'� �	�กw- - CIPS/PMI Mfg Jun 52.5 / May 51.3 
1 ก�กR�'� �5��� - HICP Flash Jun 1.6% / May 1.4% 
1 ก�กR�'� �5��� - Unemployment Rate May 12.1% / Apr 12.2% 
1 ก�กR�'� (.�	:; - PMI Mfg Jun 51.9 / May 52.3 
1 ก�กR�'� (.�	:; - ISM Mfg Index Jun 50.9 / May 49.0 
1 ก�กR�'� (.�	:; - Construction Spending May 0.5% / Apr 0.4% 
2 ก�กR�'� (.�	:; - Total Vehicle Sales Jun consensus 15.5 M / May 15.3 M 
2 ก�กR�'� �5��� - PPI May / Apr -0.6% 
2 ก�กR�'� (.�	:; k Factory Orders May consensus 2.0% / Apr 1.0% 
2 ก�กR�'� 7
��5P� - PMI Composite Jun / May 54.1 
2 ก�กR�'� 7
��5P� - PMI Services Jun / May 54.8 
2 ก�กR�'� �
� - PMI Composite Jun / May 50.9 
2 ก�กR�'� �
� - PMI Services Jun / May 51.2 

 


