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Futures 
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Source: Bloomberg 
 
Trading Range in today 

 Support Resistance 

S50U13 873-866 883-890 

���'������ 1,383-1,373 1,400-1,410 

&�����-�� 
 �S �� ก������ก�D� 

�������
���	ก",�'���.*: 27648 

GFV13 21,300-21,100 21,650-21,850 

SVQ13 760-750 770-780 

BRU13 3,695-3,675 3,720-3,740 

'����,���� 32.10-32.05 32.20-32.25 

'����,��.�
�?(.�	:; (DXYO) 82.0-81.7 82.4-82.7 
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สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   

S50U13 880.4 887.9 873.4 882.8 874.9 -8.3 28,581 49,513 
S50V13 883.9 884.6 877.0 882.3 877.0 -8.3 3 16 
S50X13 - - - 881.8 - -8.3 0 0 
S50Z13 882.3 890.5 876.5 885.7 877.5 -8.3 2,772 9,128 
S50H14 880.0 885.0 872.6 881.4 873.0 -8.6 107 253 
S50M14 876.9 881.0 869.2 877.0 869.2 -7.8 10 150 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 Open High Low Prior Last Change   
USDU13 32.3 32.3 32.2 32.2 32.3 0.04 275 9,747 
USDV13 32.3 32.3 32.3 32.3 32.3 0.02 60 758 
USDX13 - - - 32.3 - 0.06 0 86 
USDZ13 32.4 32.4 32.4 32.4 32.4 0.01 11 2,067 
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สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  

 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 5,869  6,136  -267  11,594  10,595  999  14,010  14,742  -732  
Energy Futures 9  68  -59  0  0  0  127  68  59  
Metal Futures 665  325  340  4,374  5,162  -788  3,666  3,218  448  
Single Stock Futures 61  225  -164  2,372  2,330  42  8,597  8,475  122  
Currency Futures 0  0  0  70  0  70  276  346  -70  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFV13 21,820 21,420 21,660 21,440 210 1,235 4,274 
GFZ13 21,930 21,610 21,780 21,560 220 366 2,261 
GFG14 22,000 21,700 21,910 21,600 310 45 45 
Future Bt10 
GF10V13 21,820 21,420 21,660 21,440 210 5,199 6,830 
GF10Z13 21,930 21,530 21,780 21,550 220 1,492 3,697 
GF10G14 22,000 21,680 21,890 21,630 280 368 315 

SVV13 - - - 767 - 0 3 
SVZ13 - - - 775 - 0 10 
SVG14 - - - 801 - 0 1 
Brent Crude Oil Futures 

BRU13 3,737 3,682 3,714 3,700 15 82 237 
BRV13 3,705 3,646 3,697 3,667 12 54 137 
BRX13 - - - 3,598 15 0 9 
         

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 22 2.54% 10.4 889.33 880.3 874.5 -5.8 -0.7 -14.8
S50Z13 27-Dec-13 113 2.55% 0.8 889.33 895.5 877.4 -18.1 -2.0 -11.9
S50H14 28-Mar-14 204 2.56% 7.8 889.33 894.4 872.8 -21.6 -2.4 -16.5
S50M14 27-Jun-14 295 2.57% 10.5 889.33 897.5 869.2 -28.3 -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 (%)

GFV13 30-Oct-13 55 1,393.7 2.54% 32.194 21,409 21,420 11 0.0%
GFZ13 27-Dec-13 113 1,393.7 2.54% 32.194 21,496 21,530 34 0.2%
GFG14 27-Feb-14 175 1,393.7 2.55% 32.194 21,590 21,750 160 0.7%

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 (%)

SVV13 30-Oct-13 55 23.475 2.54% 32.194 759 750 -9 -1.1%
SVZ13 27-Dec-13 113 23.475 2.54% 32.194 762 750 -12 -1.5%
SVG14 27-Feb-14 175 23.475 2.55% 32.194 765 879 114 14.9%

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 (%)

BRU13 13-Sep-13 8 114.95 2.54% 32.194 3,703 3,709 6 0.2%
BRV13 16-Oct-13 41 114.95 2.54% 32.194 3,711 3,677 -34 -0.9%
BRX13 14-Nov-13 70 114.95 2.54% 32.194 3,719 3,660 -59 -1.6%

USD
Expiration 

date
Days to 
maturity

Current FX TH1YY US1YY
Fair future 

price
Current 

future price
Premium / Discount 
from fair price (Bt)

premium / 
discount (%)

USDU13 27-Sep-13 22 32.194 2.57% 0.14% 32.24 32.28 0.04 0.1%
USDV13 30-Oct-13 55 32.194 2.57% 0.14% 32.31 32.27 -0.04 -0.1%
USDX13 28-Nov-13 84 32.194 2.57% 0.14% 32.37 32.36 -0.01 0.0%

* 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

1,340 1,350 1,360 1,370 1,380 1,390 1,400 1,410 1,420 1,430 1,440
31.94 20,346 19,739 19,284 18,980 18,828 18,828 18,980 19,284 19,739 20,346 21,106
31.99 20,219 19,615 19,163 18,861 18,710 18,710 18,861 19,163 19,615 20,219 20,973
32.04 20,123 19,523 19,072 18,772 18,622 18,622 18,772 19,072 19,523 20,123 20,874
32.09 20,060 19,461 19,012 18,712 18,563 18,563 18,712 19,012 19,461 20,060 20,808
32.14 20,028 19,430 18,982 18,683 18,533 18,533 18,683 18,982 19,430 20,028 20,775
32.19 20,028 19,430 18,982 18,683 18,533 18,533 18,683 18,982 19,430 20,028 20,775
32.24 20,060 19,461 19,012 18,712 18,563 18,563 18,712 19,012 19,461 20,060 20,808
32.29 20,123 19,523 19,072 18,772 18,622 18,622 18,772 19,072 19,523 20,123 20,874
32.34 20,219 19,615 19,163 18,861 18,710 18,710 18,861 19,163 19,615 20,219 20,973
32.39 20,346 19,739 19,284 18,980 18,828 18,828 18,980 19,284 19,739 20,346 21,106
32.44 20,506 19,894 19,434 19,128 18,975 18,975 19,128 19,434 19,894 20,506 21,271

Gold spot (USD/oz)

THB/USD

 
 
Fair Silver spot price

21.0 21.5 22.0 22.5 23.0 23.5 24.0 24.5 25.0 25.5 26.0
31.94 670 606 558 526 510 510 526 558 606 670 750
31.99 671 607 559 527 511 511 527 559 607 671 751
32.04 672 608 560 528 512 512 528 560 608 672 752
32.09 673 609 561 529 513 513 529 561 609 673 753
32.14 674 610 562 530 514 514 530 562 610 674 755
32.19 675 611 563 530 514 514 530 563 611 675 756
32.24 676 612 563 531 515 515 531 563 612 676 757
32.29 677 613 564 532 516 516 532 564 613 677 758
32.34 678 614 565 533 517 517 533 565 614 678 759
32.39 679 615 566 534 517 517 534 566 615 679 760
32.44 681 616 567 535 518 518 535 567 616 681 762

Silver spot (USD/oz)

THB/USD

 
 
Fair Brent spot price

105 107 109 111 113 115 117 119 121 123 125
31.94 3,353 3,097 2,905 2,778 2,714 2,714 2,778 2,905 3,097 3,353 3,672
31.99 3,358 3,102 2,910 2,782 2,718 2,718 2,782 2,910 3,102 3,358 3,678
32.04 3,363 3,107 2,914 2,786 2,722 2,722 2,786 2,914 3,107 3,363 3,683
32.09 3,368 3,112 2,919 2,791 2,726 2,726 2,791 2,919 3,112 3,368 3,689
32.14 3,374 3,116 2,923 2,795 2,731 2,731 2,795 2,923 3,116 3,374 3,695
32.19 3,379 3,121 2,928 2,799 2,735 2,735 2,799 2,928 3,121 3,379 3,701
32.24 3,384 3,126 2,933 2,804 2,739 2,739 2,804 2,933 3,126 3,384 3,706
32.29 3,389 3,131 2,937 2,808 2,743 2,743 2,808 2,937 3,131 3,389 3,712
32.34 3,395 3,136 2,942 2,812 2,748 2,748 2,812 2,942 3,136 3,395 3,718
32.39 3,400 3,141 2,946 2,817 2,752 2,752 2,817 2,946 3,141 3,400 3,724
32.44 3,405 3,145 2,951 2,821 2,756 2,756 2,821 2,951 3,145 3,405 3,729

Brent spot (USD/bbl)

THB/USD
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�����T ���*ก��D� 
3 ก	����� �	�กw- - PMI Construction Aug 59.1 / Jul 57.0 
3 ก	����� �5��� - PPI Jul 0.3% / Jun 0.0% 
3 ก	����� (.�	:; - PMI Mfg Aug 53.1 / Jul 53.7 
3 ก	����� (.�	:; - ISM Mfg Aug 55.7 / Jul 55.4 
3 ก	����� (.�	:; - Construction Spending Jul 0.6% / Jun -0.6% 
3 ก	����� ?
��5j� - PMI Composite Aug 51.9 / Jul 50.7 
3 ก	����� ?
��5j� - PMI Services Aug 51.2 / Jul 50.6 
3 ก	����� �
� - PMI Composite Aug / Jul 49.5 
3 ก	����� �
� - PMI Services Aug / Jul 51.3 
4 ก	����� (.�	:; - Total Vehicle Sales Aug consensus 15.8 M / Jul 15.7 M 
4 ก	����� ?
��5j� - BOJ Announcement consensus 0 bp / Prior 0 bp 
4 ก	����� ��	���7( - PPI Jul / Jun -0.3% 
4 ก	����� ��	���7( - PMI Composite Aug consensus 47.7 / Jul 48.6 
4 ก	����� ������
 - PMI Composite Aug consensus 52.4 / Jul 51.3 
4 ก	����� �5��� - PMI Composite Aug consensus 51.7 / Jul 50.5 
4 ก	����� �5��� - PMI Services Aug consensus 51.0 / Jul 49.8 
4 ก	����� �	�กw- � CIPS/PMI Services Index Aug consensus 59.8 / Jul 60.2 
4 ก	����� �5��� - GDP Q2p 0.3% / Prior -0.3% 
4 ก	����� �5��� - Retail Sales Jul consensus 0.3% / -0.5% 
4 ก	����� (.�	:; - International Trade Balance Jul consensus $-39.0 B / Jun $-34.2 B 
5 ก	����� ��	���7( - ILO Unemployment Rate 2Q13 / 1Q13 10.4% 
5 ก	����� ������
 - Manufacturers' Orders Jul consensus -1.0% / Jun 3.8% 
5 ก	����� �	�กw- - BOE Announcement consensus 0 bp / Prior 0 bp 
5 ก	����� (.�	:; - Announced Layoffs Aug / Jul 37.7 K 
5 ก	����� �5��� - ECB Announcement consensus 0 bp / Prior 0 bp 
5 ก	����� (.�	:; - ADP Employment Aug consensus 177 K / Jul 200 K 
5 ก	����� (.�	:; - New Claims wk8/31 consensus 330 K / Prior 331 K 
5 ก	����� (.�	:; - Nonfarm productivity 2Q13 consensus 1.8% / Prior 0.9% 
5 ก	����� (.�	:; - Unit labor costs 2Q13 consensus 0.7% / Prior 1.4% 
5 ก	����� (.�	:; - Factory Orders Jul consensus -3.4% / Jun 1.5% 
5 ก	����� (.�	:; - ISM Non-Mfg Index Aug consensus 55.0 / Jul 56.0 

 
 
 
 


