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Derivatives Analysis 
Futures 
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Derivatives Analysis 
Futures 

 

Trading Range in today 
 Support Resistance 

S50U13 941-931 955-965 

���'������ 1,234-1,224 1,250-1,260 

&�����-�� 
 �S �� ก������ก�L� 

�������
���	ก",�'���.*: 27648 

GFQ13 18,200-18,000 18,700-18,900 

SVQ13 600-590 620-630 

BRN13 3,360-3,340 3,385-3,405 

'����,���� 31.25-31.15 31.45-31.55 

'����,��.�
�e(.�	>K (DXYO) 83.9-83.6 84.6-84.9 
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���	ก",�'���.*: 18239 

 

 
 

สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50N13 963.0 965.0 950.0 976.0 954.0 -22.8 702 850 
S50Q13 946.6 950.5 945.2 975.7 946.5 -29.2 11 40 
S50U13 957.0 960.0 942.1 969.7 947.0 -24.2 26,578 30,858 
S50Z13 955.1 960.0 942.0 969.9 946.0 -24.7 852 2,153 
S50H14 950.0 954.5 940.4 968.0 941.3 -26.7 15 115 
S50M14 - - - 972.2 - -22.6 0 3 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

USDN13 31.4 31.5 31.4 31.2 31.5 0.34 893 3,667 
USDQ13 31.5 31.7 31.5 31.2 31.7 0.42 117 254 
USDU13 31.5 31.7 31.5 31.3 31.6 0.37 133 1,494 
USDZ13 31.6 31.7 31.6 31.4 31.7 0.32 44 209 

 
สรุสรุปปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 3,253  4,131  -878  10,513  9,590  923  14,392  14,437  -45  
Energy Futures 58  74  -16  0  0  0  191  175  16  
Metal Futures 974  597  377  5,515  5,591  -76  4,475  4,776  -301  
Single Stock Futures 36  190  -154  7,353  3,194  4,159  10,147  14,152  -4,005  
Currency Futures 5  9  -4  307  91  216  875  1,087  -212  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFQ13 18,420 18,000 18,380 18,360 30 2,263 2,971 
GFV13 18,470 18,080 18,460 18,440 20 208 1,893 
GFZ13 18,550 18,200 18,540 18,500 30 145 151 
Future Bt10 
GF10Q13 18,420 18,010 18,370 18,360 20 6,731 4,689 
GF10V13 18,490 18,080 18,450 18,440 20 1,017 3,068 
GF10Z13 18,560 18,180 18,500 18,500 - 600 404 

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

 

Brent Crude Oil Futures 

BRN13 3,409 3,318 3,375 3,304 68 172 318 
BRQ13 3,392 3,301 3,344 3,276 69 71 55 
BRU13 3,370 3,290 3,350 3,311 68 6 12 
          

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 80 2.54% 10.4 952.19 947.1 945.5 -1.6 -0.2 -6.7
S50Z13 27-Dec-13 171 2.55% 0.8 952.19 962.8 945.2 -17.6 -1.8 -7.0
S50H14 28-Mar-14 262 2.56% 7.8 952.19 962.1 941.3 -20.8 -2.2 -10.9
S50M14 27-Jun-14 353 2.57% 10.5 952.19 965.6 949.6 -16.0 -1.7 -2.6

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 51 1,235.8 2.54% 31.446 18,537 18,500 -37 -0.2%
GFV13 30-Oct-13 113 1,235.8 2.54% 31.446 18,618 18,590 -28 -0.1%
GFZ13 27-Dec-13 171 1,235.8 2.55% 31.446 18,694 18,690 -4 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 (%)

SVQ13 29-Aug-13 51 19.175 2.54% 31.446 605 657 52 8.6%
SVV13 30-Oct-13 113 19.175 2.54% 31.446 608 670 62 10.2%
SVZ13 27-Dec-13 171 19.175 2.55% 31.446 610 679 69 11.3%

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 7 107.08 2.54% 31.446 3,369 3,378 9 0.3%
BRQ13 15-Aug-13 37 107.08 2.54% 31.446 3,376 3,370 -6 -0.2%
BRU13 13-Sep-13 66 107.08 2.54% 31.446 3,383 3,370 -13 -0.4%

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 21 31.446 2.57% 0.14% 31.49 31.50 0.01 0.0%
USDQ13 29-Aug-13 51 31.446 2.57% 0.14% 31.55 31.65 0.10 0.3%
USDU13 27-Sep-13 80 31.446 2.57% 0.14% 31.61 31.64 0.03 0.1%

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

1,185 1,195 1,205 1,215 1,225 1,235 1,245 1,255 1,265 1,275 1,285
31.20 17,570 16,977 16,532 16,236 16,087 16,087 16,236 16,532 16,977 17,570 18,312
31.25 17,457 16,868 16,426 16,131 15,984 15,984 16,131 16,426 16,868 17,457 18,194
31.30 17,373 16,787 16,347 16,053 15,907 15,907 16,053 16,347 16,787 17,373 18,106
31.35 17,317 16,732 16,294 16,001 15,855 15,855 16,001 16,294 16,732 17,317 18,047
31.40 17,289 16,705 16,267 15,975 15,829 15,829 15,975 16,267 16,705 17,289 18,018
31.45 17,289 16,705 16,267 15,975 15,829 15,829 15,975 16,267 16,705 17,289 18,018
31.50 17,317 16,732 16,294 16,001 15,855 15,855 16,001 16,294 16,732 17,317 18,047
31.55 17,373 16,787 16,347 16,053 15,907 15,907 16,053 16,347 16,787 17,373 18,106
31.60 17,457 16,868 16,426 16,131 15,984 15,984 16,131 16,426 16,868 17,457 18,194
31.65 17,570 16,977 16,532 16,236 16,087 16,087 16,236 16,532 16,977 17,570 18,312
31.70 17,711 17,113 16,665 16,366 16,216 16,216 16,366 16,665 17,113 17,711 18,458

Gold spot (USD/oz)

THB/USD
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Derivatives Analysis 
Futures 

 

Fair Silver spot price

16.7 17.2 17.7 18.2 18.7 19.2 19.7 20.2 20.7 21.2 21.7
31.20 520 458 411 380 364 364 380 411 458 520 598
31.25 521 459 412 380 365 365 380 412 459 521 599
31.30 522 459 412 381 365 365 381 412 459 522 600
31.35 523 460 413 382 366 366 382 413 460 523 601
31.40 524 461 414 382 367 367 382 414 461 524 602
31.45 524 461 414 383 367 367 383 414 461 524 603
31.50 525 462 415 383 368 368 383 415 462 525 604
31.55 526 463 416 384 368 368 384 416 463 526 605
31.60 527 464 416 385 369 369 385 416 464 527 606
31.65 528 464 417 385 369 369 385 417 464 528 607
31.70 529 465 418 386 370 370 386 418 465 529 608

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

97 99 101 103 105 107 109 111 113 115 117
31.20 3,029 2,779 2,592 2,467 2,405 2,405 2,467 2,592 2,779 3,029 3,340
31.25 3,033 2,783 2,596 2,471 2,408 2,408 2,471 2,596 2,783 3,033 3,346
31.30 3,038 2,788 2,600 2,475 2,412 2,412 2,475 2,600 2,788 3,038 3,351
31.35 3,043 2,792 2,604 2,479 2,416 2,416 2,479 2,604 2,792 3,043 3,357
31.40 3,048 2,797 2,608 2,483 2,420 2,420 2,483 2,608 2,797 3,048 3,362
31.45 3,053 2,801 2,613 2,487 2,424 2,424 2,487 2,613 2,801 3,053 3,367
31.50 3,058 2,806 2,617 2,491 2,428 2,428 2,491 2,617 2,806 3,058 3,373
31.55 3,062 2,810 2,621 2,495 2,432 2,432 2,495 2,621 2,810 3,062 3,378
31.60 3,067 2,815 2,625 2,499 2,435 2,435 2,499 2,625 2,815 3,067 3,383
31.65 3,072 2,819 2,629 2,503 2,439 2,439 2,503 2,629 2,819 3,072 3,389
31.70 3,077 2,823 2,633 2,507 2,443 2,443 2,507 2,633 2,823 3,077 3,394

Brent spot (USD/bbl)

THB/USD
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Derivatives Analysis 
Futures 

 

 
�����H ���*ก��L� 

8 ก�กz�'� ������
 - Merchandise Trade May E14.1 B / Apr E17.7 B 
8 ก�กz�'� ������
 - Industrial Production May -1.0% / Apr 1.8% 
8 ก�กz�'� (.�	>K - Consumer Credit May $19.6 B / Apr $11.1 B 
8 ก�กz�'� �
� ~ CPI Jun consensus 2.5% / May 2.1% 
8 ก�กz�'� �
� ~ PPI Jun consensus -2.6% / May -2.9% 
9 ก�กz�'� �
� ~ Merchandise Trade Jun consensus $27.1 B / May $20.43 B  
9 ก�กz�'� �	�ก�- - Mfg Input May / Apr 0.1% 
9 ก�กz�'� �	�ก�- - Mfg Output May / Apr -0.2% 
9 ก�กz�'� �	�ก�- - Merchandise Trade May / Apr Stg-8.2 B 
9 ก�กz�'� e
��5f� - CGPI (PPI) Jun consensus 0.0% / May 0.1% 
10 ก�กz�'� e
��5f� - Bank of Japan Announcement consensus 0 bp / Prior 0 bp 
10 ก�กz�'� ������
 - CPI Jun / Prior 0.1% 
10 ก�กz�'� ��	���=( - Industrial Production May / Apr 2.2% 
10 ก�กz�'� (.�	>K - Wholesale Inventories May consensus 0.3% /Apr 0.2% 
10 ก�กz�'� (.�	>K - FOMC Minutes 
10 ก�กz�'� (.�	>K - Ben Bernanke Speaks 
10 ก�กz�'� e
��5f� - Machine Orders May consensus 1.7% / Apr -8.8% 
11 ก�กz�'� (.�	>K - New Claims wk7/6 consensus 337 K / Prior 343 K 
11 ก�กz�'� (.�	>K - Export Prices Jun consensus -0.1% / May -0.5% 
11 ก�กz�'� (.�	>K - Import Prices consensus 0.1% / May -0.6% 
11 ก�กz�'� (.�	>K - Treasury Budget Jun / May $138.7 B  
12 ก�กz�'� �5��� - Industrial Production May consensus 0.4% / Apr 0.4% 
12 ก�กz�'� (.�	>K ~ PPI Jun consensus 0.5% / May 0.5% 
12 ก�กz�'� (.�	>K ~ Consumer Sentiment Jul consensus 84.1 / May 84.1 
14 ก�กz�'� �
� - GDP Q2 consensus 7.5% / Prior 7.7% 
14 ก�กz�'� �
� - Industrial Production Jun consensus 9.1% / May 9.2% 
14 ก�กz�'� �
� - Retail Sales Jun consensus 12.9% / May 12.9% 

 
 
 
 
 
 
 


