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The important barrier of international trade is the risk of exchange rate
changing. The forward exchange rate is the best way to reduce the risk in
international trade. So most of businesses concern with the exchange rate they
always use the forward rate by the way in future market has to pay premium
rate for the commercial banks. In that case, premium rate is cost of diversify
risk in future market. Hence the increasing of premium rate is one of diversify
risk barriers. If the premium rate in future market is too high, the business can
not diversify their risk in term of exchange rate and then cash flow out to
other countries.

The objective of this thesis is studying of the factors that influence to

premium rate changing that will useful for all businesses in future market.

Thus reducing in uncertain of premium rate in future market between baht and
dollar. This thesis have done in descriptive method and quantitative method
by using Ordinary Least Squares (OLS).

From the analysis, the factor mostly influences to premium rate in
future market is the different between baht and dollar interest rate and then
forward rate. Both factors related with the premium rate in the same direction.

So the trader in exchange future market should know about the factors
that influence to premium rate in exchange future market and up to date the

baht and dollar situation. Then the trader can make the right decision.





