
 

���������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������� 

 

1 

Derivatives Analysis 
Futures 

 

 Macro Theme and SET Direction  
 &��.5���5�����	�&	"(������������
�	�(��'	7��!��"���
�.�	���ก�
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Derivatives Analysis 
Futures 

 

Trading Range in today 
 Support Resistance 

S50U13 960-950 973-983 

���'������ 1,235-1,225 1,258-1,268 

&�����-�� 
 �O �� ก������ก�G� 

�������
���	ก",�'���.*: 27648 

GFQ13 18,250-18,050 18,700-18,900 

SVQ13 610-600 640-650 

BRN13 3,265-3,245 3,290-3,310 

'����,���� 30.95-30.85 31.15-31.25 

'����,��.�
�7(.�	HQ (DXYO) 83.5-83.2 84.0-84.3 

   

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

 

 
 

สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50N13 977.0 982.0 960.1 969.7 968.9 -0.2 528 780 
S50Q13 970.4 974.5 970.4 969.4 974.5 -0.2 5 30 
S50U13 971.5 976.0 954.4 964.1 961.6 -1.7 25,267 29,998 
S50Z13 971.0 975.5 953.3 964.0 962.0 -1.5 721 2,030 
S50H14 970.0 972.0 955.9 962.0 959.9 -2.1 48 127 
S50M14 - - - 964.0 - 1.9 0 3 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

USDN13 31.1 31.2 31.1 31.2 31.1 -0.03 139 3,920 
USDQ13 - - - 31.2 - -0.03 0 166 
USDU13 - - - 31.2 - - 0 1,497 
USDZ13 31.3 31.3 31.3 31.3 31.3 - 12 160 

 
สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภตามประเภทนักลงทุน ทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 3,136  3,432  -296  9,397  9,535  -138  14,036  13,602  434  
Energy Futures 85  7  78  0  0  0  111  189  -78  
Metal Futures 621  195  426  2,604  2,422  182  1,601  2,209  -608  
Single Stock Futures 438  639  -201  16,991  19,449  -2,458  30,747  28,088  2,659  
Currency Futures 0  0  0  0  0  0  151  151  0  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFQ13 18,670 18,480 18,540 18,500 50 794 3,058 
GFV13 18,740 18,550 18,620 18,570 50 69 1,884 
GFZ13 18,780 18,630 18,690 18,610 80 80 152 
Future Bt10 
GF10Q13 18,690 18,480 18,550 18,500 40 3,019 4,770 
GF10V13 18,750 18,570 18,610 18,570 40 597 3,177 
GF10Z13 18,820 18,630 18,690 18,650 40 267 483 

SVQ13 - - - 610 - 0 34 
SVV13 - - - 618 - 0 4 
SVZ13 - - - 644 - 0 2 
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Derivatives Analysis 
Futures 

 

Brent Crude Oil Futures 

BRN13 3,288 3,271 3,271 3,265 6 164 325 
BRQ13 3,278 3,257 3,262 3,249 13 26 58 
BRU13 3,260 3,248 3,249 3,272 6 6 11 
          

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 84 2.54% 10.4 969 964.3 962.4 -1.9 -0.2 -6.6
S50Z13 27-Dec-13 175 2.55% 0.8 969 980.1 962.5 -17.6 -1.8 -6.5
S50H14 28-Mar-14 266 2.56% 7.8 969 979.5 959.9 -19.6 -2.0 -9.1
S50M14 27-Jun-14 357 2.57% 10.5 969 983.2 965.9 -17.3 -1.8 -3.1

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 55 1,246.5 2.54% 31.095 18,494 18,540 46 0.2%
GFV13 30-Oct-13 117 1,246.5 2.54% 31.095 18,574 18,620 46 0.2%
GFZ13 27-Dec-13 175 1,246.5 2.55% 31.095 18,651 18,710 59 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 (%)

SVQ13 29-Aug-13 55 19.575 2.54% 31.095 611 580 -31 -5.1%
SVV13 30-Oct-13 117 19.575 2.54% 31.095 614 0 -614 -100.0%
SVZ13 27-Dec-13 175 19.575 2.55% 31.095 616 659 43 6.9%

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 (%)

BRN13 16-Jul-13 11 105.6 2.54% 31.095 3,286 3,275 -11 -0.3%
BRQ13 15-Aug-13 41 105.6 2.54% 31.095 3,293 3,270 -23 -0.7%
BRU13 13-Sep-13 70 105.6 2.54% 31.095 3,300 3,271 -29 -0.9%

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 25 31.095 2.57% 0.14% 31.15 31.14 -0.01 0.0%
USDQ13 29-Aug-13 55 31.095 2.57% 0.14% 31.21 31.18 -0.03 -0.1%
USDU13 27-Sep-13 84 31.095 2.57% 0.14% 31.27 31.22 -0.05 -0.2%

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

1,199 1,209 1,219 1,229 1,239 1,249 1,259 1,269 1,279 1,289 1,299
30.85 17,572 16,985 16,546 16,252 16,106 16,106 16,252 16,546 16,985 17,572 18,305
30.90 17,458 16,875 16,438 16,147 16,001 16,001 16,147 16,438 16,875 17,458 18,186
30.95 17,372 16,793 16,358 16,068 15,923 15,923 16,068 16,358 16,793 17,372 18,097
31.00 17,315 16,738 16,304 16,015 15,871 15,871 16,015 16,304 16,738 17,315 18,038
31.05 17,287 16,710 16,277 15,989 15,845 15,845 15,989 16,277 16,710 17,287 18,008
31.10 17,287 16,710 16,277 15,989 15,845 15,845 15,989 16,277 16,710 17,287 18,008
31.15 17,315 16,738 16,304 16,015 15,871 15,871 16,015 16,304 16,738 17,315 18,038
31.20 17,372 16,793 16,358 16,068 15,923 15,923 16,068 16,358 16,793 17,372 18,097
31.25 17,458 16,875 16,438 16,147 16,001 16,001 16,147 16,438 16,875 17,458 18,186
31.30 17,572 16,985 16,546 16,252 16,106 16,106 16,252 16,546 16,985 17,572 18,305
31.35 17,714 17,123 16,680 16,384 16,236 16,236 16,384 16,680 17,123 17,714 18,453

Gold spot (USD/oz)

THB/USD
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Derivatives Analysis 
Futures 

 

Fair Silver spot price

17.1 17.6 18.1 18.6 19.1 19.6 20.1 20.6 21.1 21.6 22.1
30.85 527 465 419 388 372 372 388 419 465 527 604
30.90 528 466 419 389 373 373 389 419 466 528 605
30.95 528 466 420 389 374 374 389 420 466 528 606
31.00 529 467 421 390 374 374 390 421 467 529 607
31.05 530 468 421 390 375 375 390 421 468 530 608
31.10 531 469 422 391 375 375 391 422 469 531 609
31.15 532 470 423 392 376 376 392 423 470 532 610
31.20 533 470 423 392 377 377 392 423 470 533 611
31.25 534 471 424 393 377 377 393 424 471 534 612
31.30 534 472 425 394 378 378 394 425 472 534 613
31.35 535 473 426 394 378 378 394 426 473 535 614

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

96 98 100 102 104 106 108 110 112 114 116
30.85 2,949 2,702 2,517 2,394 2,332 2,332 2,394 2,517 2,702 2,949 3,257
30.90 2,954 2,706 2,521 2,397 2,336 2,336 2,397 2,521 2,706 2,954 3,263
30.95 2,958 2,711 2,525 2,401 2,339 2,339 2,401 2,525 2,711 2,958 3,268
31.00 2,963 2,715 2,529 2,405 2,343 2,343 2,405 2,529 2,715 2,963 3,273
31.05 2,968 2,720 2,533 2,409 2,347 2,347 2,409 2,533 2,720 2,968 3,278
31.10 2,973 2,724 2,537 2,413 2,351 2,351 2,413 2,537 2,724 2,973 3,284
31.15 2,977 2,728 2,541 2,417 2,355 2,355 2,417 2,541 2,728 2,977 3,289
31.20 2,982 2,733 2,546 2,421 2,358 2,358 2,421 2,546 2,733 2,982 3,294
31.25 2,987 2,737 2,550 2,425 2,362 2,362 2,425 2,550 2,737 2,987 3,299
31.30 2,992 2,741 2,554 2,428 2,366 2,366 2,428 2,554 2,741 2,992 3,305
31.35 2,997 2,746 2,558 2,432 2,370 2,370 2,432 2,558 2,746 2,997 3,310

Brent spot (USD/bbl)

THB/USD
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Futures 

 

 
�����P ���*ก��G� 

3 ก�กw�'� x�	���G( - PMI Composite Jun 47.4 / May 44.6 
3 ก�กw�'� x�	���G( - PMI Services Jun 47.2 / May 44.3 
3 ก�กw�'� ������
 k PMI Composite Jun 50.4 / May 50.2 
3 ก�กw�'� ������
 - PMI Services Jun 50.4 / May 49.7 
3 ก�กw�'� �5��� k PMI Composite Jun 48.7 / May 47.7 
3 ก�กw�'� �5��� - PMI Services Jun 48.3 / May 47.2 
3 ก�กw�'� �	�ก8- - CIPS/PMI Services Index Jun 56.9 / May 54.9 
3 ก�กw�'� �5��� - Retail Sales May 1.0% / Apr -0.5% 
3 ก�กw�'� (.�	HQ - Announced Layoffs Jun 39.4 K / May 36.4 K 
3 ก�กw�'� (.�	HQ - ADP Employment Jun 188 K / May 135K 
3 ก�กw�'� (.�	HQ - International Trade May $-45.0 B / Apr $-40.3  B 
3 ก�กw�'� (.�	HQ - New Claims wk6/29 343 K / 346 K 
3 ก�กw�'� (.�	HQ - ISM Non-Mfg Index Jun 52.2 / May 53.7 
4 ก�กw�'� �5��� - GDP Q1r -0.3% / Q1p -0.2% 
4 ก�กw�'� �	�ก8- - BOE Announcement 0 bp / Prior 0 bp 
4 ก�กw�'� �5��� - ECB Announcement 0 bp / Prior 0 bp 
5 ก�กw�'� x�	���G( - Merchandise Trade May / Apr E-4.5 B 
5 ก�กw�'� ������
 - Manufacturers' Orders May / Apr -2.3% 
5 ก�กw�'� (.�	HQ - Nonfarm Payrolls Jun consensus 161 K / May 175 K 
5 ก�กw�'� (.�	HQ k Unemployment Rate Jun consensus 7.5% / May 7.6% 
5 ก�กw�'� (.�	HQ - Private Payrolls Jun consensus 175 K / May 178 K 
8 ก�กw�'� ������
 - Merchandise Trade Apr / Mar E17.7 B 
8 ก�กw�'� ������
 - Industrial Production Apr / Mar 1.8% 
8 ก�กw�'� (.�	HQ - Consumer Credit Apr $11.1 B 
8 ก�กw�'� �
� - Consumer Price Index 
8 ก�กw�'� �
� - Producer Price Index 

 
 
 


