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Derivatives Analysis 
Futures 
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Derivatives Analysis 
Futures 

 

 
สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50Q13 929.7 930.3 902.0 920.7 902.5 -18.4 46 83 
S50U13 921.0 924.9 892.1 914.3 894.1 -20.5 27,558 40,998 
S50V13 908.0 908.0 895.0 919.7 904.1 -18.4 3 6 
S50Z13 923.0 927.0 895.2 917.3 896.8 -20.5 2,620 6,563 
S50H14 920.1 923.7 892.0 912.0 892.8 -19.2 88 193 
S50M14 920.0 920.8 890.5 910.3 890.5 -19.8 9 112 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   
USDQ13 32.0 32.0 31.9 32.1 32.0 -0.08 193 1,877 
USDU13 32.0 32.1 32.0 32.1 32.0 -0.09 169 3,320 
USDV13 32.0 32.0 32.0 32.2 32.0 -0.1 16 147 
USDZ13 32.0 32.2 32.0 32.3 32.2 -0.1 96 1,075 

 
สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 4,310  4,681  -371  11,903  9,007  2,896  14,111  16,636  -2,525  
Energy Futures 0  42  -42  0  0  0  66  24  42  
Metal Futures 521  630  -109  3,773  4,447  -674  3,358  2,575  783  
Single Stock Futures 17  50  -33  22,726  2,396  20,330  11,128  31,425  -20,297  
Currency Futures 1  1  0  1  69  -68  472  404  68  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFQ13 21,100 20,890 20,910 20,930 -20 898 1,609 
GFV13 21,230 21,030 21,050 21,060 -10 500 3,972 
GFZ13 21,330 21,100 21,160 21,160 - 238 1,327 
Future Bt10 

GF10Q13 21,120 20,890 20,920 20,940 -20 2,825 6,173 
GF10V13 21,240 21,000 21,060 21,070 -10 2,423 6,658 
GF10Z13 21,350 21,130 21,160 21,180 -20 767 2,381 

SVQ13 692 692 692 690 - 1 32 
SVV13 - - - 698 - 0 4 
SVZ13 - - - 724 - 0 10 
Brent Crude Oil Futures 

BRU13 3,548 3,529 3,540 3,546 -6 58 181 
BRV13 3,530 3,512 3,512 3,528 -16 8 43 
BRX13 - - - 3,477 -6 0 2 
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Derivatives Analysis 
Futures 

 

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 32 2.54% 10.4 908.97 900.6 893.8 -6.8 -0.8 -15.2
S50Z13 27-Dec-13 123 2.55% 0.8 908.97 916.0 896.8 -19.2 -2.1 -12.2
S50H14 28-Mar-14 214 2.56% 7.8 908.97 914.9 892.8 -22.1 -2.4 -16.2
S50M14 27-Jun-14 305 2.57% 10.5 908.97 918.2 890.5 -27.7 -3.0 -18.5

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 3 1,409.0 2.54% 31.848 21,334 21,200 -134 -0.6%
GFV13 30-Oct-13 65 1,409.0 2.54% 31.848 21,427 21,300 -127 -0.6%
GFZ13 27-Dec-13 123 1,409.0 2.55% 31.848 21,514 21,450 -64 -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 3 24.04 2.54% 31.848 766 695 -71 -9.2%
SVV13 30-Oct-13 65 24.04 2.54% 31.848 769 700 -69 -9.0%
SVZ13 27-Dec-13 123 24.04 2.55% 31.848 772 0 -772 -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 18 111.3 2.54% 31.848 3,549 3,550 1 0.0%
BRV13 16-Oct-13 51 111.3 2.54% 31.848 3,557 3,543 -14 -0.4%
BRX13 14-Nov-13 80 111.3 2.54% 31.848 3,564 0 -3,564 -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 3 31.848 2.57% 0.14% 31.85 32.02 0.17 0.5%
USDU13 27-Sep-13 32 31.848 2.57% 0.14% 31.92 32.04 0.12 0.4%
USDV13 30-Oct-13 65 31.848 2.57% 0.14% 31.99 32.06 0.07 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

1,349 1,359 1,369 1,379 1,389 1,399 1,409 1,419 1,429 1,439 1,449
31.60 20,255 19,654 19,204 18,903 18,753 18,753 18,903 19,204 19,654 20,255 21,006
31.65 20,127 19,530 19,082 18,784 18,635 18,635 18,784 19,082 19,530 20,127 20,873
31.70 20,031 19,437 18,991 18,694 18,546 18,546 18,694 18,991 19,437 20,031 20,773
31.75 19,967 19,375 18,930 18,634 18,486 18,486 18,634 18,930 19,375 19,967 20,707
31.80 19,935 19,343 18,900 18,604 18,457 18,457 18,604 18,900 19,343 19,935 20,674
31.85 19,935 19,343 18,900 18,604 18,457 18,457 18,604 18,900 19,343 19,935 20,674
31.90 19,967 19,375 18,930 18,634 18,486 18,486 18,634 18,930 19,375 19,967 20,707
31.95 20,031 19,437 18,991 18,694 18,546 18,546 18,694 18,991 19,437 20,031 20,773
32.00 20,127 19,530 19,082 18,784 18,635 18,635 18,784 19,082 19,530 20,127 20,873
32.05 20,255 19,654 19,204 18,903 18,753 18,753 18,903 19,204 19,654 20,255 21,006
32.10 20,415 19,810 19,356 19,053 18,902 18,902 19,053 19,356 19,810 20,415 21,172

Gold spot (USD/oz)

THB/USD

 
 
Fair Silver spot price

21.5 22.0 22.5 23.0 23.5 24.0 24.5 25.0 25.5 26.0 26.5
31.60 681 617 570 538 523 523 538 570 617 681 760
31.65 682 618 571 539 523 523 539 571 618 682 761
31.70 683 619 572 540 524 524 540 572 619 683 762
31.75 684 620 573 541 525 525 541 573 620 684 763
31.80 685 621 574 542 526 526 542 574 621 685 764
31.85 686 622 575 543 527 527 543 575 622 686 766
31.90 687 623 575 544 528 528 544 575 623 687 767
31.95 688 624 576 544 528 528 544 576 624 688 768
32.00 689 625 577 545 529 529 545 577 625 689 769
32.05 690 626 578 546 530 530 546 578 626 690 770
32.10 691 627 579 547 531 531 547 579 627 691 772

Silver spot (USD/oz)

THB/USD
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Derivatives Analysis 
Futures 

 

 
Fair Brent spot price

101 103 105 107 109 111 113 115 117 119 121
31.60 3,201 2,948 2,759 2,632 2,569 2,569 2,632 2,759 2,948 3,201 3,517
31.65 3,206 2,953 2,763 2,636 2,573 2,573 2,636 2,763 2,953 3,206 3,522
31.70 3,211 2,957 2,767 2,640 2,577 2,577 2,640 2,767 2,957 3,211 3,528
31.75 3,216 2,962 2,772 2,645 2,581 2,581 2,645 2,772 2,962 3,216 3,534
31.80 3,221 2,967 2,776 2,649 2,585 2,585 2,649 2,776 2,967 3,221 3,539
31.85 3,226 2,971 2,780 2,653 2,589 2,589 2,653 2,780 2,971 3,226 3,545
31.90 3,231 2,976 2,785 2,657 2,593 2,593 2,657 2,785 2,976 3,231 3,550
31.95 3,236 2,981 2,789 2,661 2,597 2,597 2,661 2,789 2,981 3,236 3,556
32.00 3,241 2,985 2,793 2,665 2,601 2,601 2,665 2,793 2,985 3,241 3,561
32.05 3,246 2,990 2,798 2,670 2,606 2,606 2,670 2,798 2,990 3,246 3,567
32.10 3,252 2,995 2,802 2,674 2,610 2,610 2,674 2,802 2,995 3,252 3,573

Brent spot (USD/bbl)

THB/USD

 
 

�����Q ���*ก��G� 
23 (,�.�'� ������
 - GDP Q2:13 0.7% / Q1:13 0.1% 
23 (,�.�'� �	�กw- - GDP Q2r 0.7% / Q2p 0.6% 
23 (,�.�'� (.�	B - New Home Sales Jul 394 K / 497 K 
26 (,�.�'� (.�	B - Durable Goods Orders Jul consensus -4.0% / Jun 4.2% 
26 (,�.�'� (.�	B - Dallas Fed Mfg Aug consensus 4.5 / Jul 4.4 
27 (,�.�'� (.�	B - S&P Case-Shiller 20-city, NSA Jun / May 2.4% 
27 (,�.�'� (.�	B - Consumer Confidence Aug consensus 78.0 / Jul 80.3 
27 (,�.�'� (.�	B - Richmond Fed Mfg Aug consensus 0 / Jul -11 
28 (,�.�'� �	�กw- - CBI Distributive Trades Aug / Jul 17 
28 (,�.�'� (.�	B - Pending Home Sales Index Jul / Jun 110.9 
28 (,�.�'� 9
��5�� - Retail Sales Jul / Jun 1.6% 
29 (,�.�'� ��	���7( - Business Climate Indicator Aug / Jul 95 
29 (,�.�'� ������
 - Unemployment Rate Jul / Aug 6.8% 
29 (,�.�'� ������
 - CPI Augp / Julf 0.5% 
29 (,�.�'� (.�	B - GDP Q2:13 consensus 0.7% / Prior 0.7%  
29 (,�.�'� (.�	B - New Claims wk8/24 consensus 330 K / Prior 336 K 
29 (,�.�'� (.�	B - Corporate Profits Q2:13 / Prior 4.7% 
29 (,�.�'� 9
��5�� - PMI Mfg Aug / Jul 50.7 
29 (,�.�'� 9
��5�� - CPI Jul consensus 0.6% / Jun 0.0% 
29 (,�.�'� 9
��5�� - Household Spending 
29 (,�.�'� 9
��5�� - Unemployment Rate Jul / Jun 3.9% 
29 (,�.�'� 9
��5�� - Industrial Production Jul consensus 3.7% / Jun -3.3% 

 
 
 
 
 


