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d9Uanara SET50 Index Futures

Settlement Price Volume 2 2]

Interest
Prior Last Change
S50K13 1,072.6 1,076.7 1,047.0 1,081.5 1,062.7 -18.1 571 218
S50M13 1,078.0 1,079.8 1,048.1 1,084.4 1,065.0 -19.1 31,258 33,132
S50N13 - - - 1,095.0 - -31.9 0 1
S50U13 1,074.8 1,077.0 1,045.0 1,082.1 1,062.0 -19.3 2,254 3,459
S50713 1,076.0 1,078.0 1,048.0 1,082.0 1,065.0 -17.0 264 632
S50H14 1,071.0 1,071.0 1,050.0 1,080.0 1,050.0 -28.0 7 71

#quaaa Currency Futures

Settlement Price Volume 2
Interest
Prior Last Change
USDK13 30.0 30.1 29.9 29.8 29.9 0.1 262 768
USDM13 30.0 30.2 30.0 29.9 30.1 0.16 1,519 8,106
USDN13 30.0 30.2 30.0 29.9 30.1 0.21 18 160
USDU13 30.3 30.3 30.2 30.0 30.2 0.19 1,068 3,991

sqlaandannagns Futures enulszinniinasnu (Heueun

Foreign Institution
Long Short Net Long Short
SET50 Index Futures 3,926 6,041 -2,115 11,434 8,924 2,510 18,994 19,389 -395
Energy Futures 81 72 9 0 0 0 188 197 -9
Metal Futures 2,316 1,723 593 7,670 7,958 -288 6,336 6,641 -305
Single Stock Futures 566 1,259 -693 48,173 16,519 31,654 36,212 67,173  -30,961
Currency Futures 0 5 D) 1,985 2,126 -141 874 728 146
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dqunaa Futures Gold & Silver & Oil Futures

s Settlement Price Vol

Prior

High

Low Close Change

Future Bt50

ope'civativeé nalysis

d utures

ume

Open
Interest

GFM13 20,220 19,460 19,780 19,650 130 3,506 3,252

GFQ13 20,280 19,540 19,830 19,710 130 533 2,322

GFV13 20,150 19,630 19,900 19,800 100 364 1,032

Future Bt10

GF10M13 20,070 19,450 19,770 19,650 120 8,830 5,959

GF10Q13 20,140 19,520 19,840 19,710 120 2,090 3,463

GF10Vv13 20,200 19,600 19,920 19,800 120 999 1,823

SVM13 - - - 677 - 0 20

SvQ13 - - - 685 - 0 5

SVV13 - - - 711 - 0 0

Brent Crude Oil Futures

BRM13 3,100 3,040 3,056 3,076 -28 217 341

BRN13 3,103 3,042 3,055 3,076 -21 52 103

BRQ13 - - - 3,088 -28 0 1
SET50

Expiration [DEVER(] FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount
date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50K13 30-May-13 3 2.71% 2.2 1064.49 1062.6 1063.4 0.8 0.1 -1.1
S50M13 27-Jun-13 31 2.71% 6.7 1064.49 1060.2 1065.3 5.1 0.5 0.8
S50U13 27-Sep-13 123 2.71% 15.0 1064.49 1059.2 1062.8 3.6 0.3 -1.7
S50Z13 30-Dec-13 217 2.71% 17.0 1064.49 1064.8 1065 0.2 0.0 0.5
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)

GFM13 27-Jun-13 31 1,386.1 2.74% 29.987 19,803 19,700 -103 -0.5%
GFQ13 29-Aug-13 94 1,386.1 2.76% 29.987 19,898 19,760 -138 -0.7%
GFV13 29-Oct-13 155 1,386.1 2.77% 29.987 19,991 19,850 -141 -0.7%

Curren

SVM13
SVQ13
SWV13

Expiration Daysto  Current Current  Fair future
date maturity spot (USD) FX price
27-Jun-13 31 22.48 2.74% 29.987 676
29-Aug-13 94 22.48 2.76% 29.987 679
29-Oct-13 155 22.48 2.77% 29.987 682

future pr

Curren

t Premium / Discount  premium /

ice from fair price (Bt) discount (%)
-676 -100.0%
-679 -100.0%
-682 -100.0%

future pr
3,045
3,043

t Premium / Discount  premium /
ice from fair price (Bt) discount (%)
-24 -0.8%
-33 -1.1%
-3,083 -100.0%

USDK13
USDM13
USDM13

Expiration Daysto  Current Current  Fair future
date maturity spot (USD) FX price
14-Jun-13 18 102.2 2.74% 29.987 3,069
15-Jul-13 49 102.2 2.74% 29.987 3,076
15-Aug-13 80 102.2 2.76% 29.987 3,083

Expiration Days t.o Current FX Fair f_uture
date maturity price
30-May-13 3 29.987 2.74% 0.04% 29.99
30-Jun-13 34 29.987 2.74% 0.04% 30.06
31-Jul-13 65 29.987 2.76% 0.07% 30.13

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
29.24 -0.75 -2.5%
29.91 -0.15 -0.5%
30.06 -0.07 -0.2%

* 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

Gold spot (USD/oz)

1,336 1,346 1,356 1,366 1,376 1,386 1,396 1,406 1,416 1,426 1,436

29.74 18,886 18,320 17,896 17,613 17,472 17,613 17,896 18,320 18,886 19,592
29.79 18,759 18,197 17,776 17,495 17,355 17,495 17,776 18,197 18,759 19,461
29.84 18,663 18,105 17,685 17,406 17,266 17,406 17,685 18,105 18,663 19,362
29.89 18,600 18,043 17,625 17,347 17,208 17,347 17,625 18,043 18,600 19,296
29.94 18,568 18,012 17,317 17,178 17,317 17,595 18,012 18,568 19,263
THB/USD 29.99
30.04
30.09 18,663 18,105 17,685 17,406
30.14 18,759 18,197 17,776 17,495
30.19 18,886 18,320 17,896 17,613
30.24 19,044 18,474 18,047 17,762

17,347 17,625 18,043 18,600 19,296
17,406 17,685 18,105 18,663 19,362
17,495 17,776 18,197 18,759 19,461
17,613 17,896 18,320 18,886 19,592
17,762 18,047 18,474 19,044 19,757

Fair silver spot price

Silver spot (USD/oz)
20.0 20.5 21.0 215 22.0 22,5 23.0 235 24.0 245 25.0

29.74 445

29.79 446

29.84 447

29.89 448

29.94 448
THB/USD 29.99

30.04

30.09

30.14

30.19
30.24

Fair Brent spot price

Brent spot (USD/bbl)

92 94 96 98 100 102 104 106 108 110 112
29.74 2,742 2,504 2,325 2,206 2,147 2,206 2,325 2,504 2,742 3,039
29.79 2,746 2,508 2,329 2,210 2,151 2,210 2,329 2,508 2,746 3,044
29.84 2,751 2,512 2,333 2,214 2,154 2,214 2,333 2,512 2,751 3,049
29.89 , , , , 2,158 2,218
29.94 , , , , 2,161 2,221
THB/USD 29.99
30.04
30.09
30.14
30.19
30.24
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Tui WRNISDE
23 NHNIAN 1189l - PMI Mfg May consensus 48.4 / Apr 47.9
23 WEBHNAH el - PMI Services May consensus 49.9 / Apr 49.2
23 WEBNIAH ﬁJi%QLM - PMI Mfg May consensus 44.4 / Apr 44.4
23 WEBNIAH BJi%\iLﬂzﬁ — PMI Services May consensus 44.4 / Apr 44.1
23 NHNIAN f;ﬁﬁ‘ﬂ - PMI Mfg May consensus 47.1 / Apr 46.5
23 WEHNIAH ﬂqiiﬂ - PMI Services May consensus 47.2 / Apr 46.6
23 N BNIAN ﬁdﬂqw - GDP Q1r consensus 0.3% / Q1p 0.3%
23 NHNIAN ﬁ‘mﬁi‘jﬂ - New Claims wk5/18 consensus 345 K/ 360 K
23 WEBHNIAH @M%’ﬁs‘ﬂ - PMI Mfg May consensus 50.8 / Apr 52.0
23 WEBNIAH @i‘wiﬁs% - FHFA House Price Index Mar consensus 0.9% / Feb 0.7%
23 N BNIAN ﬁw%g% - New Home Sales Apr consensus 425 K/ Mar 417 K
23 NHNIAN ﬁu?ﬂ% - Kansas City Fed Mfg May consensus -2 / Apr -5
24 N ENAN L1899l - GDP Q1 consensus 0.1% / Prior -0.6%
24 N ENIAN r,Jﬁ%\iLﬁ'& - Business Climate Indicator May consensus 89.0 / Apr 88.0
24 N HNIAN ﬁw%g% - Durable Goods Orders Apr consensus 1.1% / Mar -5.7%
26 W EAAN n‘jﬂ;u - BoJ MPB Minutes
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