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Derivatives Analysis 
Futures 
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Sources: Bloomberg, Trinity Research 
 
Trading Range in today 

 Support Resistance 

S50U13 891-881 910-920 

���'������ 1,360-1,350 1,374-1,384 

&�����-�� 
 �Q �� ก������ก�D� 

�������
���	ก",�'���.*: 27648 

GFQ13 20,500-20,400 20,850-20,950 

SVQ13 700-690 715-725 

BRU13 3,470-3,450 3,515-3,535 

'����,���� 31.75-31.70 32.08-32.13 

'����,��.�
�?(.�	Ad (DXYO) 81.1-80.8 81.6-81.9 

   

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

 

 
 

สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50Q13 898.0 922.0 898.0 921.5 905.0 -16 56 82 
S50U13 900.0 919.5 896.0 916.9 900.0 -16.4 24,896 38,464 
S50V13 - - - 920.6 - -16.1 0 6 
S50Z13 901.0 922.2 900.0 920.5 903.2 -16.8 1,903 6,472 
S50H14 905.0 918.7 890.0 917.8 900.0 -17.3 92 186 
S50M14 898.0 915.7 897.4 915.0 899.0 -16.3 26 106 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   

USDQ13 31.8 31.8 31.8 31.6 31.8 0.24 934 2,016 
USDU13 31.9 32.0 31.8 31.7 32.0 0.27 139 3,190 
USDV13 31.9 32.0 31.9 31.8 32.0 0.23 24 100 
USDZ13 32.0 32.1 32.0 31.9 32.1 0.24 159 982 
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Futures 

 

สรุสรุปปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  
 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 5,850  5,770  80  9,402  7,699  1,703  11,721  13,504  -1,783  
Energy Futures 39  16  23  0  0  0  61  84  -23  
Metal Futures 1,936  727  1,209  6,003  6,655  -652  3,368  3,925  -557  
Single Stock Futures 103  37  66  2,770  3,054  -284  10,971  10,753  218  
Currency Futures 0  11  -11  491  135  356  765  1,110  -345  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFQ13 20,780 20,570 20,660 20,550 100 1,370 1,820 
GFV13 20,850 20,640 20,760 20,620 120 841 2,606 
GFZ13 20,930 20,730 20,800 20,690 110 769 1,147 
Future Bt10 
GF10Q13 20,770 20,550 20,650 20,550 100 4,212 6,369 
GF10V13 20,860 20,630 20,750 20,630 110 3,088 4,659 
GF10Z13 20,930 20,700 20,820 20,690 120 1,025 1,540 

SVQ13 678 678 678 717 -27 1 32 
SVV13 - - - 725 -27 0 4 
SVZ13 713 713 713 751 -27 1 10 
Brent Crude Oil Futures 

BRU13 3,595 3,450 3,495 3,468 27 87 167 
BRV13 3,511 3,436 3,471 3,446 25 11 28 
BRX13 3,425 3,414 3,425 3,399 27 2 2 
         

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 36 2.54% 10.4 918.82 910.8 900.5 -10.3 -1.1 -18.3
S50Z13 27-Dec-13 127 2.55% 0.8 918.82 926.2 903.7 -22.5 -2.4 -15.1
S50H14 28-Mar-14 218 2.56% 7.8 918.82 925.2 900.5 -24.7 -2.7 -18.3
S50M14 27-Jun-14 309 2.57% 10.5 918.82 928.5 898.7 -29.8 -3.2 -20.1

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 7 1,354.0 2.54% 32.056 20,641 20,740 99 0.5%
GFV13 30-Oct-13 69 1,354.0 2.54% 32.056 20,731 20,750 19 0.1%
GFZ13 27-Dec-13 127 1,354.0 2.55% 32.056 20,815 21,150 335 1.6%

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 7 22.48 2.54% 32.056 721 749 28 3.9%
SVV13 30-Oct-13 69 22.48 2.54% 32.056 724 0 -724 -100.0%
SVZ13 27-Dec-13 127 22.48 2.55% 32.056 727 0 -727 -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 (%)

BRU13 13-Sep-13 22 109.56 2.54% 32.056 3,517 3,506 -11 -0.3%
BRV13 16-Oct-13 55 109.56 2.54% 32.056 3,526 3,498 -28 -0.8%
BRX13 14-Nov-13 84 109.56 2.54% 32.056 3,533 0 -3,533 -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 (%)

USDQ13 29-Aug-13 7 32.056 2.57% 0.14% 32.07 31.84 -0.23 -0.7%
USDU13 27-Sep-13 36 32.056 2.57% 0.14% 32.13 31.95 -0.18 -0.6%
USDV13 30-Oct-13 69 32.056 2.57% 0.14% 32.20 31.98 -0.22 -0.7%

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

1,321 1,331 1,341 1,351 1,361 1,371 1,381 1,391 1,401 1,411 1,421
31.81 19,965 19,360 18,907 18,605 18,453 18,453 18,605 18,907 19,360 19,965 20,721
31.86 19,840 19,239 18,788 18,488 18,337 18,337 18,488 18,788 19,239 19,840 20,591
31.91 19,746 19,147 18,699 18,400 18,250 18,250 18,400 18,699 19,147 19,746 20,493
31.96 19,683 19,087 18,639 18,341 18,192 18,192 18,341 18,639 19,087 19,683 20,428
32.01 19,651 19,056 18,610 18,312 18,163 18,163 18,312 18,610 19,056 19,651 20,395
32.06 19,651 19,056 18,610 18,312 18,163 18,163 18,312 18,610 19,056 19,651 20,395
32.11 19,683 19,087 18,639 18,341 18,192 18,192 18,341 18,639 19,087 19,683 20,428
32.16 19,746 19,147 18,699 18,400 18,250 18,250 18,400 18,699 19,147 19,746 20,493
32.21 19,840 19,239 18,788 18,488 18,337 18,337 18,488 18,788 19,239 19,840 20,591
32.26 19,965 19,360 18,907 18,605 18,453 18,453 18,605 18,907 19,360 19,965 20,721
32.31 20,122 19,513 19,056 18,751 18,598 18,598 18,751 19,056 19,513 20,122 20,884

Gold spot (USD/oz)

THB/USD

 
 
Fair Silver spot price

20.0 20.5 21.0 21.5 22.0 22.5 23.0 23.5 24.0 24.5 25.0
31.81 635 572 524 492 476 476 492 524 572 635 715
31.86 636 573 525 493 477 477 493 525 573 636 716
31.91 637 574 526 494 478 478 494 526 574 637 717
31.96 638 575 527 495 479 479 495 527 575 638 718
32.01 639 575 527 495 479 479 495 527 575 639 719
32.06 640 576 528 496 480 480 496 528 576 640 721
32.11 641 577 529 497 481 481 497 529 577 641 722
32.16 642 578 530 498 482 482 498 530 578 642 723
32.21 643 579 531 499 482 482 499 531 579 643 724
32.26 644 580 532 499 483 483 499 532 580 644 725
32.31 645 581 532 500 484 484 500 532 581 645 726

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

100 102 104 106 108 110 112 114 116 118 120
31.81 3,167 2,912 2,721 2,594 2,530 2,530 2,594 2,721 2,912 3,167 3,485
31.86 3,172 2,917 2,726 2,598 2,534 2,534 2,598 2,726 2,917 3,172 3,490
31.91 3,177 2,921 2,730 2,602 2,538 2,538 2,602 2,730 2,921 3,177 3,496
31.96 3,182 2,926 2,734 2,606 2,542 2,542 2,606 2,734 2,926 3,182 3,501
32.01 3,187 2,930 2,738 2,610 2,546 2,546 2,610 2,738 2,930 3,187 3,507
32.06 3,191 2,935 2,743 2,614 2,550 2,550 2,614 2,743 2,935 3,191 3,512
32.11 3,196 2,940 2,747 2,619 2,554 2,554 2,619 2,747 2,940 3,196 3,518
32.16 3,201 2,944 2,751 2,623 2,558 2,558 2,623 2,751 2,944 3,201 3,523
32.21 3,206 2,949 2,756 2,627 2,562 2,562 2,627 2,756 2,949 3,206 3,528
32.26 3,211 2,953 2,760 2,631 2,566 2,566 2,631 2,760 2,953 3,211 3,534
32.31 3,216 2,958 2,764 2,635 2,570 2,570 2,635 2,764 2,958 3,216 3,539

Brent spot (USD/bbl)

THB/USD
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�����O ���*ก��D� 

21 (,�.�'� �	�ก�- - CBI Industrial Trends Aug consensus 0 / Jul -12 
21 (,�.�'� (.�	A - Existing Home Sales Jul consensus 5.39 M / Jun 5.08 M 
21 (,�.�'� (.�	A � FOMC Minutes 
21 (,�.�'� �
� - PMI Flash Mfg Aug 50.1 / Jul 47.7 
22 (,�.�'� ��	���@( - PMI Mfg Flash Aug consensus 50.2 / Jul 49.8 
22 (,�.�'� ��	���@( - PMI Services Flash Aug consensus 49.5 / Jul 48.3 
22 (,�.�'� ������
 - PMI Mfg Flash Aug consensus 51.1 / Jul 50.3 
22 (,�.�'� ������
 - PMI Services Flash Aug consensus 51.9 / Jul 52.5 
22 (,�.�'� ������
 - PMI Mfg Flash Aug consensus 50.8 / Jul 50.1 
22 (,�.�'� ������
 - PMI Services Flash Aug consensus 50.2 / Jul 49.6 
22 (,�.�'� (.�	A - New Claims wk8/17 consensus 329 K / Prior 320 K 
22 (,�.�'� (.�	A - PMI Mfg Flash Aug consensus 53.5 / Prior 53.2 
22 (,�.�'� (.�	A - FHFA House Price Index Jun consensus 0.6% / 0.7% 
22 (,�.�'� (.�	A - Leading Indicators Jul consensus 0.5% / Jun 0.0% 
22 (,�.�'� (.�	A - Kansas City Fed Mfg Aug consensus 5 / Jul 6 
23 (,�.�'� ������
 - GDP Q2:13 consensus 0.7% / Q1:13 0.1% 
23 (,�.�'� �	�ก�- - GDP Q2r 0.6% / Q2p 0.6% 
23 (,�.�'� (.�	A - New Home Sales Jul consensus 487 K / 497 K 
26 (,�.�'� (.�	A - Durable Goods Orders Jul / Jun 4.2% 
26 (,�.�'� (.�	A - Dallas Fed Mfg Aug / Jul 4.4 
27 (,�.�'� (.�	A - S&P Case-Shiller 20-city, NSA Jun / May 2.4% 
27 (,�.�'� (.�	A - Consumer Confidence Aug / Jul 80.3 
27 (,�.�'� (.�	A - Richmond Fed Mfg Aug / Jul -11 
28 (,�.�'� �	�ก�- - CBI Distributive Trades Aug / Jul 17 
28 (,�.�'� (.�	A - Pending Home Sales Index Jul / Jun 110.9 
28 (,�.�'� ?
��5�� - Retail Sales Jul / Jun 1.6% 

 
 
 
 
 
 
 
 


