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M�N�Bก��ก��)�����������B�����%OกN�����&OP�B����Q��&*���ก����� 

 
Source: Bloomberg 
 

Trading Range in today 
 Support Resistance 

S50Z13 994-987 1005-1012 

���'������ 1,260-1,250 1,285-1,295 

&�����-�� 
 �R �� ก������ก�D� 

�������
���	ก",�'���.*: 27648 

GFV13 18,720-18,520 19,200-19,400 

SVV13 670-660 705-715 

BRV13 3,460-3,440 3,485-3,505 

'����,���� 31.25-31.20 31.33-31.38 

'����,��.�
�}(.�	89 (DXYO) 80.1-79.9 80.5-80.7 
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สรุปตลาด สรุปตลาด SSEETT5500  IInnddeexx  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   

S50V13 1,007.0 1,010.1 1,000.0 991.7 1,000.1 4.1 13 62 
S50X13 - - - 991.4 - 4.2 0 8 
S50Z13 1,007.4 1,008.6 998.0 997.9 998.3 1.2 13,642 28,895 
S50H14 1,006.0 1,007.0 995.0 994.7 995.4 1.5 1,050 1,655 
S50M14 1,001.6 1,001.6 991.3 991.0 992.5 1.5 66 441 
S50U14 997.4 998.0 989.6 988.6 990.7 2.1 48 89 

 
สรุปตลาดสรุปตลาด  CCuurrrreennccyy  FFuuttuurreess  

 Price Settlement Price Volume Open 
Interest 

 Open High Low Prior Last Change   

USDV13 31.4 31.4 31.3 31.4 31.3 -0.09 419 1,008 
USDX13 31.4 31.4 31.4 31.5 31.4 -0.15 5 587 
USDZ13 31.4 31.4 31.4 31.5 31.4 -0.1 158 3,459 
USDH14 31.6 31.6 31.6 31.7 31.6 -0.06 55 245 
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สรุปสรุปยอดซือ้ขายสุทธิยอดซือ้ขายสุทธิ  FFuuttuurreess  ตามประเภทนักลงทุน ตามประเภทนักลงทุน ((สัญญาสัญญา))  
 Foreign  Institution Local 
 Long Short Net Long Short Net Long Short Net 
SET50 Index Futures 2,352  2,524  -172  4,520  6,345  -1,825  7,947  5,950  1,997  
Energy Futures 61  18  43  0  0  0  48  91  -43  
Metal Futures 198  976  -778  6,433  6,837  -404  4,321  3,139  1,182  
Single Stock Futures 159  34  125  8,764  19,396  -10,632  27,560  17,053  10,507  
Currency Futures 2  2  0  68  198  -130  567  437  130  

 
สรุปตลาด สรุปตลาด FFuuttuurreess  GGoolldd  &&  SSiillvveerr  &&  OOiill  FFuuttuurreess  

 
Price 

Settlement Price Volume 
Open 
Interest 

 High Low Close Prior Change   
Future Bt50 
GFV13 19,560 19,120 19,130 19,430 -300 1,194 2,490 
GFZ13 19,600 19,160 19,190 19,500 -300 691 2,808 
GFG14 19,660 19,270 19,280 19,590 -310 160 533 
Future Bt10 
GF10V13 19,550 19,110 19,140 19,420 -270 5,427 4,464 
GF10Z13 19,620 19,170 19,200 19,500 -300 2,893 3,457 
GF10G14 19,710 19,280 19,310 19,590 -290 587 1,626 

SVV13 - - - 717 - 0 3 
SVZ13 - - - 720 - 0 11 
SVG14 - - - 751 - 0 2 
Brent Crude Oil Futures 

BRV13 3,498 3,445 3,479 3,444 36 67 168 
BRX13 3,484 3,445 3,465 3,429 36 39 100 
BRZ13 3,432 3,431 3,432 3,407 25 3 7 
        
  
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)

S50Z13 27-Dec-13 74 2.54% 10.4 996.01 990.8 966.46 -24.3 -2.5 -29.6
S50H14 28-Mar-14 165 2.55% 0.8 996.01 1006.7 999.1 -7.6 -0.8 3.1
S50M14 27-Jun-14 256 2.56% 7.8 996.01 1006.3 996.2 -10.1 -1.0 0.2
S50U14 29-Sep-14 350 2.57% 10.5 996.01 1010.4 992.5 -17.9 -1.8 -3.5

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 (%)

GFV13 30-Oct-13 16 1,268.2 2.54% 31.287 18,881 18,900 19 0.1%
GFZ13 27-Dec-13 74 1,268.2 2.54% 31.287 18,958 18,960 2 0.0%
GFG14 27-Feb-14 136 1,268.2 2.55% 31.287 19,040 19,100 60 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 (%)

SVV13 30-Oct-13 16 21.259 2.54% 31.287 666 0 -666 -100.0%
SVZ13 27-Dec-13 74 21.259 2.54% 31.287 669 0 -669 -100.0%
SVG14 27-Feb-14 136 21.259 2.55% 31.287 671 0 -671 -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 (%)

BRV13 16-Oct-13 2 111.28 2.54% 31.287 3,482 3,467 -15 -0.4%
BRX13 14-Nov-13 31 111.28 2.54% 31.287 3,489 3,472 -17 -0.5%
BRZ13 16-Dec-13 63 111.28 2.54% 31.287 3,497 3,466 -31 -0.9%

USD
Expiration 

date
Days to 
maturity

Current FX TH1YY US1YY
Fair future 

price
Current 

future price
Premium / Discount 
from fair price (Bt)

premium / 
discount (%)

USDV13 30-Oct-13 16 31.287 2.57% 0.14% 31.32 31.24 -0.08 -0.2%
USDX13 28-Nov-13 45 31.287 2.57% 0.14% 31.38 31.31 -0.07 -0.2%
USDZ13 27-Dec-13 74 31.287 2.57% 0.14% 31.44 31.38 -0.06 -0.2%

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



 

���������ก���
�� �������� ���ก��, 179 ��������ก�ก ����� ��������  ��� 25-26, 29 %��&���'�( �)�&��� ก�*���
+ 10120 -��.�
�� 0-2801-9100 -��&��. 0-2801-9399 
��������	��
��	
��������
������������
����ก����� !��"����#��
����� !��$!�%
��&�%��$!���#�ก���!��	�'"��$�ก&������'"��(����)*����������	��+ �
���,-	�.�	ก��	/�* ��
�
&
� ���ก	
 0���	
�����(�"�(,�1,23�ก��     
���
�������'"���.4�.�!������)ก��)*&���+ �
����ก�3���������	��
��
�%��&���������"�.��� ��������	��
��
"	&$5���(�'*�/!��3 ����ก��ก��&	
(,�3�����	ก���5� �
�%��%
���#�ก�� 
����.�!� 	ก "�3.�      �	ก
���5����ก��6!��.�!���� .�	ก��	/�* .�!�&��(�����ก����,�3
+ �
����ก�3������� 

 

4 

Derivatives Analysis 
Futures 

 

 
 

Fair gold spot price

1,247 1,257 1,267 1,277 1,287 1,297 1,307 1,317 1,327 1,337 1,347
31.04 18,395 17,805 17,363 17,067 16,920 16,920 17,067 17,363 17,805 18,395 19,133
31.09 18,277 17,690 17,251 16,958 16,811 16,811 16,958 17,251 17,690 18,277 19,010
31.14 18,188 17,604 17,167 16,875 16,729 16,729 16,875 17,167 17,604 18,188 18,917
31.19 18,129 17,547 17,111 16,820 16,675 16,675 16,820 17,111 17,547 18,129 18,855
31.24 18,099 17,518 17,083 16,793 16,647 16,647 16,793 17,083 17,518 18,099 18,825
31.29 18,099 17,518 17,083 16,793 16,647 16,647 16,793 17,083 17,518 18,099 18,825
31.34 18,129 17,547 17,111 16,820 16,675 16,675 16,820 17,111 17,547 18,129 18,855
31.39 18,188 17,604 17,167 16,875 16,729 16,729 16,875 17,167 17,604 18,188 18,917
31.44 18,277 17,690 17,251 16,958 16,811 16,811 16,958 17,251 17,690 18,277 19,010
31.49 18,395 17,805 17,363 17,067 16,920 16,920 17,067 17,363 17,805 18,395 19,133
31.54 18,543 17,949 17,502 17,205 17,056 17,056 17,205 17,502 17,949 18,543 19,287

Gold spot (USD/oz)

THB/USD

 
 
 
Fair Silver spot price

18.8 19.3 19.8 20.3 20.8 21.3 21.8 22.3 22.8 23.3 23.8
31.04 582 520 474 443 427 427 443 474 520 582 660
31.09 583 521 474 443 428 428 443 474 521 583 661
31.14 584 522 475 444 428 428 444 475 522 584 662
31.19 585 523 476 445 429 429 445 476 523 585 663
31.24 586 524 477 445 430 430 445 477 524 586 664
31.29 587 524 477 446 430 430 446 477 524 587 665
31.34 588 525 478 447 431 431 447 478 525 588 666
31.39 589 526 479 448 432 432 448 479 526 589 667
31.44 590 527 480 448 433 433 448 480 527 590 668
31.49 591 528 480 449 433 433 449 480 528 591 669
31.54 592 529 481 450 434 434 450 481 529 592 670

Silver spot (USD/oz)

THB/USD

 
 
 
Fair Brent spot price

101 103 105 107 109 111 113 115 117 119 121
31.04 3,143 2,895 2,709 2,585 2,523 2,523 2,585 2,709 2,895 3,143 3,454
31.09 3,148 2,900 2,713 2,589 2,527 2,527 2,589 2,713 2,900 3,148 3,459
31.14 3,154 2,904 2,718 2,593 2,531 2,531 2,593 2,718 2,904 3,154 3,465
31.19 3,159 2,909 2,722 2,597 2,535 2,535 2,597 2,722 2,909 3,159 3,470
31.24 3,164 2,914 2,726 2,601 2,539 2,539 2,601 2,726 2,914 3,164 3,476
31.29 3,169 2,918 2,731 2,606 2,543 2,543 2,606 2,731 2,918 3,169 3,482
31.34 3,174 2,923 2,735 2,610 2,547 2,547 2,610 2,735 2,923 3,174 3,487
31.39 3,179 2,928 2,739 2,614 2,551 2,551 2,614 2,739 2,928 3,179 3,493
31.44 3,184 2,932 2,744 2,618 2,555 2,555 2,618 2,744 2,932 3,184 3,498
31.49 3,189 2,937 2,748 2,622 2,559 2,559 2,622 2,748 2,937 3,189 3,504
31.54 3,194 2,942 2,753 2,626 2,563 2,563 2,626 2,753 2,942 3,194 3,509

Brent spot (USD/bbl)

THB/USD
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�����Q ���*ก��D� 
8 &5��'� (.�	89 � Trade Balance Aug consensus -$39.3b/ prior -$39.1b 
8 &5��'� }
��5�� � BoJ MPB Minutes 
9 &5��'� (.�	89 � FOMC Minutes 
9 &5��'� (.�	89 � Wholesale Trade Aug consensus 0.4%/ prior 0.1% 
10 &5��'� (.�	89 � Initial Jobless Claims Oct consensus 310k / prior 308k 
10 &5��'� (.�	89 � Import sep consensus 0.2% / prior 0.0% and Export sep consensus -0.1% / prior -0.5% 
10 &5��'� �	�ก7- - BOE Announcement 
11 &5��'� (.�	89 � Producer Price Index  Sep consensus 0.2% / prior 0.3% 
11 &5��'� (.�	89 � Retail Sales Advance MoM Sep consensus 0.0% / prior 0.2% 
11 &5��'� (.�	89 � Consumer Sentiment Oct consensus 75.0 / prior 77.5 
11 &5��'� (.�	89 � Business Inventories Aug consensus 0.2%/ prior 0.4% 
11 &5��'� �����	� � CPI  Sepf consensus 0.0% / prior 0.0% 
14 &5��'� �5��� � Industrial Production 
14 &5��'� (",(�6��*���
* � Producer and Import Price Index 
14 &5��'� (.�	89 � Ben Bernanke Speaks 
15 &5��'� �	�ก7- � CPI 
15 &5��'� �	�ก7- � Producer Price Index 
16 &5��'� (.�	89 � Consumer Price Index 
17 &5��'� (.�	89 � Housing Starts 
17 &5��'� (.�	89 � Initial Jobless Claims 
17 &5��'� (.�	89 � Industrial Production 
17 &5��'� (.�	89 � Philadelphia Fed Survey 
17 &5��'� �	�ก7- � Retail Sales 
21 &5��'� (.�	89 � Existing Home Sales  
24 &5��'� (.�	89 � Jobless Claims 
24 &5��'� (.�	89 � New Home Sales 
24 &5��'� (.�	89 � Durable Goods Orders 

 
 
 
 

 
 


