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Derivatives Analysis 
Futures 
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Derivatives Analysis 
Futures 
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Trading Range in today 

 Support Resistance 

S50U13 864-856 882-890 

���'������ 1,395-1,385 1,417-1,427 

&�����-�� 
 �_ �� ก������ก�K� 

�������
���	ก",�'���.*: 27648 

GFV13 21,500-21,300 22,000-22,200 

SVQ13 750-730 760-780 

BRU13 3,710-3,690 3,750-3,770 

'����,���� 31.90-31.85 32.20-32.25 

'����,��.�
�n(.�	]a (DXYO) 81.1-80.8 81.6-81.9 

   

กF� �� 
���������  
�������
���	ก",�'���.*: 18239 
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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 840.0 885.2 840.0 884.8 876.8 -8 65 49 
S50U13 860.0 882.8 856.5 875.7 865.0 -10.1 32,106 41,390 
S50V13 - - - 883.8 - -8.1 0 16 
S50Z13 863.0 886.0 860.0 878.4 869.0 -8.6 2,674 7,272 
S50H14 863.0 880.0 856.2 875.0 866.1 -9.0 99 202 
S50M14 860.5 877.0 854.1 873.0 864.2 -8.8 34 142 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   
USDQ13 32.2 32.4 32.2 32.2 32.3 0.05 361 1,355 
USDU13 32.3 32.4 32.3 32.3 32.3 0.05 1,716 8,947 
USDV13 32.4 32.5 32.3 32.3 32.4 0.06 358 646 
USDZ13 32.4 32.6 32.4 32.4 32.5 0.07 444 1,721 

 
สรุปสรุปยอดยอดซือ้ขายสุทธิซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 5,773  6,883  -1,110  11,212  13,996  -2,784  17,993  14,099  3,894  
Energy Futures 12  141  -129  0  6  -6  267  132  135  
Metal Futures 499  2,013  -1,514  4,490  5,020  -530  5,950  3,906  2,044  
Single Stock Futures 137  120  17  22,061  10,953  11,108  22,161  33,286  -11,125  
Currency Futures 50  40  10  1,017  1,604  -587  1,812  1,235  577  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFQ13 21,960 21,710 21,880 21,650 240 637 1,029 
GFV13 22,200 21,900 22,140 21,830 310 1,541 4,333 
GFZ13 22,290 22,000 22,260 21,930 330 281 1,955 
Future Bt10 

GF10Q13 21,960 21,660 21,880 21,650 240 2,445 4,905 
GF10V13 22,200 21,900 22,140 21,830 310 4,857 7,296 
GF10Z13 22,310 21,990 22,260 21,940 320 1,178 2,942 

SVQ13 - - - 759 - 0 27 
SVV13 - - - 767 - 0 4 
SVZ13 - - - 793 - 0 10 
Brent Crude Oil Futures 

BRU13 3,808 3,625 3,750 3,609 141 223 241 
BRV13 3,780 3,590 3,710 3,565 150 53 72 
BRX13 3,730 3,710 3,710 3,540 170 3 3 
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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 29 2.54% 10.4 873.62 865.0 865.6 0.6 0.1 -8.0
S50Z13 27-Dec-13 120 2.55% 0.8 873.62 880.1 869.8 -10.3 -1.2 -3.8
S50H14 28-Mar-14 211 2.56% 7.8 873.62 878.9 866 -12.9 -1.5 -7.6
S50M14 27-Jun-14 302 2.57% 10.5 873.62 881.9 864.2 -17.7 -2.0 -9.4

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 0 1,416.2 2.54% 32.193 21,671 21,710 39 0.2%
GFV13 30-Oct-13 62 1,416.2 2.54% 32.193 21,765 21,970 205 0.9%
GFZ13 27-Dec-13 120 1,416.2 2.55% 32.193 21,854 22,200 346 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 0 24.33 2.54% 32.193 783 742 -41 -5.3%
SVV13 30-Oct-13 62 24.33 2.54% 32.193 787 819 32 4.1%
SVZ13 27-Dec-13 120 24.33 2.55% 32.193 790 0 -790 -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 15 115.81 2.54% 32.193 3,732 3,725 -7 -0.2%
BRV13 16-Oct-13 48 115.81 2.54% 32.193 3,741 3,731 -10 -0.3%
BRX13 14-Nov-13 77 115.81 2.54% 32.193 3,748 3,737 -11 -0.3%

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 0 32.193 2.57% 0.14% 32.19 32.28 0.09 0.3%
USDU13 27-Sep-13 29 32.193 2.57% 0.14% 32.26 32.33 0.07 0.2%
USDV13 30-Oct-13 62 32.193 2.57% 0.14% 32.33 32.36 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

1,369 1,379 1,389 1,399 1,409 1,419 1,429 1,439 1,449 1,459 1,469
31.94 20,783 20,176 19,720 19,417 19,265 19,265 19,417 19,720 20,176 20,783 21,542
31.99 20,653 20,049 19,597 19,295 19,144 19,144 19,295 19,597 20,049 20,653 21,407
32.04 20,555 19,955 19,504 19,204 19,054 19,054 19,204 19,504 19,955 20,555 21,306
32.09 20,490 19,892 19,442 19,143 18,993 18,993 19,143 19,442 19,892 20,490 21,239
32.14 20,458 19,860 19,412 19,113 18,963 18,963 19,113 19,412 19,860 20,458 21,205
32.19 20,458 19,860 19,412 19,113 18,963 18,963 19,113 19,412 19,860 20,458 21,205
32.24 20,490 19,892 19,442 19,143 18,993 18,993 19,143 19,442 19,892 20,490 21,239
32.29 20,555 19,955 19,504 19,204 19,054 19,054 19,204 19,504 19,955 20,555 21,306
32.34 20,653 20,049 19,597 19,295 19,144 19,144 19,295 19,597 20,049 20,653 21,407
32.39 20,783 20,176 19,720 19,417 19,265 19,265 19,417 19,720 20,176 20,783 21,542
32.44 20,946 20,334 19,875 19,569 19,415 19,415 19,569 19,875 20,334 20,946 21,711

Gold spot (USD/oz)

THB/USD
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Derivatives Analysis 
Futures 

 

Fair Silver spot price

21.8 22.3 22.8 23.3 23.8 24.3 24.8 25.3 25.8 26.3 26.8
31.94 697 633 586 554 538 538 554 586 633 697 777
31.99 698 634 586 554 538 538 554 586 634 698 778
32.04 699 635 587 555 539 539 555 587 635 699 780
32.09 701 636 588 556 540 540 556 588 636 701 781
32.14 702 637 589 557 541 541 557 589 637 702 782
32.19 703 638 590 558 542 542 558 590 638 703 783
32.24 704 639 591 559 543 543 559 591 639 704 784
32.29 705 640 592 560 543 543 560 592 640 705 786
32.34 706 641 593 561 544 544 561 593 641 706 787
32.39 707 642 594 561 545 545 561 594 642 707 788
32.44 708 643 595 562 546 546 562 595 643 708 789

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

106 108 110 112 114 116 118 120 122 124 126
31.94 3,380 3,124 2,933 2,805 2,741 2,741 2,805 2,933 3,124 3,380 3,699
31.99 3,385 3,129 2,937 2,809 2,745 2,745 2,809 2,937 3,129 3,385 3,705
32.04 3,390 3,134 2,942 2,814 2,750 2,750 2,814 2,942 3,134 3,390 3,711
32.09 3,396 3,139 2,946 2,818 2,754 2,754 2,818 2,946 3,139 3,396 3,717
32.14 3,401 3,144 2,951 2,822 2,758 2,758 2,822 2,951 3,144 3,401 3,722
32.19 3,406 3,149 2,956 2,827 2,762 2,762 2,827 2,956 3,149 3,406 3,728
32.24 3,412 3,154 2,960 2,831 2,767 2,767 2,831 2,960 3,154 3,412 3,734
32.29 3,417 3,159 2,965 2,836 2,771 2,771 2,836 2,965 3,159 3,417 3,740
32.34 3,422 3,163 2,969 2,840 2,775 2,775 2,840 2,969 3,163 3,422 3,746
32.39 3,428 3,168 2,974 2,844 2,780 2,780 2,844 2,974 3,168 3,428 3,751
32.44 3,433 3,173 2,979 2,849 2,784 2,784 2,849 2,979 3,173 3,433 3,757

Brent spot (USD/bbl)

THB/USD
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Derivatives Analysis 
Futures 

 

�����G ���*ก��K� 
28 (,�.�'� �	�ก}- - CBI Distributive Trades Aug 27 / Jul 17 
28 (,�.�'� (.�	] - Pending Home Sales Jul 109.5 / Jun 110.9 
28 (,�.�'� n
��5�� - Retail Sales Jul -0.3% / Jun 1.6% 
29 (,�.�'� _�	���B( - Business Climate Indicator Aug / Jul 95 
29 (,�.�'� ������
 - Unemployment Rate Jul consensus 6.8% / Aug 6.8% 
29 (,�.�'� ������
 - CPI Augp consensus 0.1%/ Julf 0.5% 
29 (,�.�'� (.�	] - GDP Q2:13 consensus 0.7% / Prior 0.7%  
29 (,�.�'� (.�	] - New Claims wk8/24 consensus 330 K / Prior 336 K 
29 (,�.�'� (.�	] - Corporate Profits Q2:13 / Prior 4.7% 
29 (,�.�'� n
��5�� - PMI Mfg Aug / Jul 50.7 
29 (,�.�'� n
��5�� - CPI Jul consensus 0.6% / Jun 0.0% 
29 (,�.�'� n
��5�� - Household Spending Jul consensus 0.4% / Jun -0.4% 
29 (,�.�'� n
��5�� - Unemployment Rate Jul consensus 3.9% / Jun 3.9% 
29 (,�.�'� n
��5�� - Industrial Production Jul consensus 3.7% / Jun -3.3% 
30 (,�.�'� ������
 - Retail Sales Jul / Jun -1.5% 
30 (,�.�'� �5��� - EC Economic Sentiment Aug / Jul 92.5 
30 (,�.�'� �5��� - HICP Flash Aug / Jul 1.6% 
30 (,�.�'� �5��� - Unemployment Rate Jul / Jun 12.1% 
30 (,�.�'� (.�	] - Personal Income Jul consensus 0.2% / Jun 0.3% 
30 (,�.�'� (.�	] - Consumer Spending Jul consensus 0.3% / Jun 0.5% 
30 (,�.�'� (.�	] I Core PCE price index Jul consensus 0.2% / Jun 0.2% 
30 (,�.�'� (.�	] - Chicago PMI Aug consensus 53.0 / Jul 52.3 
30 (,�.�'� (.�	] - Consumer Sentiment Aug consensus 80.0 / Jul 80.0 
30 (,�.�'� (.�	] - Farm Prices Aug / Jul 0.5% 
1 ก	����� �
� - CFLP Mfg PMI Aug / Jul 50.3 
1 ก	����� �
� - PMI Mfg Index Aug / Jul 47.7 
2 ก	����� _�	���B( - PMI Mfg Index Aug / Jul 49.7 
2 ก	����� �
� - PMI Composite Aug / Jul 49.5 
2 ก	����� �
� - PMI Services Aug / Jul 51.3 

 
 
 


