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Trading Range in today

Support aeunilos

S50M13 1,017-1,007 1,033-1,043 dnade nanasansal
NBIAUYI 1,390-1,380 1,410-1,420 wanzideuindimanzif: 27648
GEM13 20,100-19,000 20,500-20,700 nuade wadunaas
SVM13 690-680 700-710 wanzidawindiassif: 18239
BRM13 3,100-3,080 3,130-3,150

FNEULN 30.35-30.30 30.50-30.55

ATRUWBEYANTTY (DXYO) 82.6-82.3 83.0-83.3

d9Uanara SET50 Index Futures

Settlement Price 2l
Interest
Prior Last Change
S50M13 1,017.9 1,030.7 1,002.9 1,015.9 1,028.6 12.6 32,759 33,460
S50N13 1,017.9 1,027.5 1,005.9 1,015.6 1,026.0 12.6 16 9
S50Q13 - - - 1,017.8 - 10.2 0 1
S50U13 1,016.3 1,028.0 1,001.1 1,014.5 1,027.0 12.1 3,258 5,439
S50713 1,016.0 1,029.0 1,002.0 1,014.3 1,026.3 12.4 240 768
S50H14 1,023.0 1,027.5 1,023.0 1,012.5 1,027.5 15.0 2 70

d9Uaara Currency Futures

Settlement Price Volume Open
Interest
Prior Last Change
USDM13 30.6 30.6 30.5 30.6 30.5 -0.1 555 3,377
USDN13 30.5 30.6 30.5 30.6 30.6 -0.05 52 170
USDQ13 30.6 30.6 30.6 30.6 30.6 -0.07 22 72
uUsDuU13 30.6 30.7 30.5 30.7 30.6 -0.04 216 1,892
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suaadiaanugnd Futures muilszianiinaanu (Heys

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 4,631 4,914 -283 13,890 14,007 -117 17,754 17,354 400
Energy Futures 83 18 65 0 0 0 67 132 -65
Metal Futures 854 227 627 3,195 3,337 -142 2,207 2,692 -485
Single Stock Futures 653 98 555 12,765 7,309 5,456 20,833 26,844 -6,011
Currency Futures 3 3 0 200 94 106 642 748 -106

d9unaa Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Prior Change

Future Bt50

GFM13 20,470 20,190 20,290 20,270 20 1,089 2,863
GFQ13 20,520 20,250 20,360 20,340 30 181 2,231
GFV13 20,610 20,440 20,480 20,450 30 323 1,223
Future Bt10

GF10M13 20,450 20,190 20,280 20,260 30 3,339 5,343
GF10Q13 20,520 20,270 20,350 20,350 20 881 3,842
GF10V13 20,600 20,360 20,440 20,430 10 443 2,095
SVM13 - - - 700 - 0 19
SVQ13 - - - 708 - 0 13
SVV13 - - - 734 - 0 0
Brent Crude Qil Futures

BRM13 3,114 3,085 3,102 3,079 25 113 300
BRN13 3,110 3,086 3,105 3,071 34 37 95
BRQ13 - - - 3,086 25 0 4

Expiration Days to 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)
S50M13 27-Jun-13 22 2.71% 2.2 1028.91 1028.4 1028.5 0.1 0.0 -0.4
S50U13 27-Sep-13 114 2.71% 6.7 1028.91 1030.9 1026.6 -4.3 -0.4 -2.3
S50713 30-Dec-13 208 2.71% 15.0 1028.91 1029.9 1026.7 -3.2 -0.3 -2.2
S50H14 31-Mar-14 299 2.71% 17.0 1028.91 1035.1 1027.5 -7.6 -0.7 -1.4
Gold
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 22 1,405.2 2.74% 30.461 20,380 20,260 -120 -0.6%
GFQ13 29-Aug-13 85 1,405.2 2.76% 30.461 20,477 20,350 -127 -0.6%
GFV13 29-Oct-13 146 1,405.2 2.77% 30.461 20,573 20,450 -123 -0.6%
Silver
Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 22 22.47 2.74% 30.461 686 640 -46 -6.6%
SVQ13 29-Aug-13 85 22.47 2.76% 30.461 689 730 41 6.0%
SVV13 29-Oct-13 146 22.47 2.77% 30.461 692 740 48 6.9%

Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRM13 14-Jun-13 9 103.43 2.74% 30.461 3,153 3,107 -46 -1.4%
BRN13 15-Jul-13 40 103.43 2.74% 30.461 3,160 3,100 -60 -1.9%
BRQ13 15-Aug-13 71 103.43 2.76% 30.461 3,168 3,120 -48 -1.5%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDM13 30-Jun-13 25 30.461 2.74% 0.04% 30.52 30.48 -0.04 -0.1%
USDN13 31-Jul-13 56 30.461 2.74% 0.04% 30.59 30.55 -0.04 -0.1%
uUsDQ13 30-Aug-13 86 30.461 2.76% 0.07% 30.65 30.55 -0.10 -0.3%

* 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)

1,347 1,357 1,367 1,377 1,387 1,397 1,407 1,417 1,427 1,437 1,447

30.21 19,345 18,770 18,339 18,052 17,909 18,052 18,339 18,770 19,345 20,063
30.26 19,216 18,646 18,218 17,933 17,790 17,933 18,218 18,646 19,216 19,930
30.31 19,120 18,553 18,127 17,843 17,701 17,843 18,127 18,553 19,120 19,830
30.36 19,056 18,491 18,066 17,783 17,642 17,783 18,066 18,491 19,056 19,764
30.41 17,612 17,753 18,036 18,460 19,731
THB/USD 30.46
30.51
30.56 19,120 18,553 18,127 17,843
30.61 19,216 18,646 18,218 17,933
30.66 19,345 18,770 18,339 18,052
30.71 19,505 18,925 18,491 18,202

17,783 18,066 18,491 19,764
17,843 18,127 18,553 19,120 19,830
17,933 18,218 18,646 19,216 19,930
18,052 18,339 18,770 19,345 20,063
18,202 18,491 18,925 19,505 20,229

Fair Silver spot price

Silver spot (USD/oz)
20.0 20.5 21.0 215 22.0 225 23.0 235 24.0 245 25.0

30.21 452

30.26 453

30.31 454

30.36 455

30.41 455
THB/USD 30.46

30.51

30.56

30.61

30.66

30.71

Fair Brent spot price

Brent spot (USD/bbl)

93 95 97 99 101 103 105 107 109 111 113
30.21 2,823 2,581 2,400 2,279 2,218 2,279 2,400 2,581 2,823 3,125
30.26 2,827 2,585 2,404 2,283 2,222 2,283 2,404 2,585 2,827 3,130
30.31 2,832 2,589 2,408 2,286 2,226 2,286 2,408 2,589 2,832 3,135
30.36 , , , , 2,229 2,290

30.41 , , , , 2,233 2,294
THB/USD 30.46
30.51
30.56
30.61
30.66
30.71
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Fuil wAn1sol

4 {gunsu £4ng - PMI Construction May 50.8 / Apr 49.4

4 fqunay #/l31 - PPI Apr -0.6% / Mar -0.2%

4 Jgunau @153 - International Trade Balance Apr $-40.3 B / Mar $-38.8 B

4 Jgue aj'ﬂ;u - PMI Composite May 51.4 / Apr 51.8

4 {guiey ajﬂu - PMI Services May 54.8 / Apr 51.7

4 Auiau Au - PMI Composite May / Apr 51.1

4 funau A4 - PMI Services May / Apr 51.1

5 {Quieu d5aua - PMI Composite May / Apr 44.3

5 {guieu H5aud - PMI Services May / Apr 44.3

5 Aquieu le1asuil - PMI Composite May / Apr 49.2

5 {guieu sl - PMI Services May / Apr 49.6

5 Hyue #/131] - PMI Composite May / Apr 46.9

5 {guieu g/131] - PMI Services May / Apr 47.0

5 {Quieu £4ng e - CIPS/PMI Services May consensus 53.0 / Apr 52.9

5 {guieu ¢/131] - GDP Q1p consensus -0.2% / Q4r -0.6%

5 {Quneu @475 - ADP Employment Report May consensus 171 K/ Apr 119 K

5 {quney a41354 - Nonfarm productivity Q1:13 cosnensus 0.7% / Prior 0.7%

5 ﬁqmﬂu @M%’jﬂ - Unit labor costs Q1:13 consensus 0.5% / Prior 0.5%

5 ﬁqmﬂu @W%’jﬂ - Factory Orders Apr consensus 1.4% / Mar -4.0%

5 {quney @1§3 - ISM Non-Mfg Index May consensus 53.8 / Apr 53.1

6 Hpueu HFadd - 1ILO Unemployment Rate Q1:13 / Q4:12 10.2%

6 ﬁqmﬂu La 3Nl - Manufacturers' Orders Apr consensus -1.0% / Mar 2.2%

6 Hnueu £4ng e - BOE Announcement consensus 0 bp / Prior 0 bp

6 ﬁqmﬂu @Mﬁ% - Announced Layoffs May / Apr 38.12 K

6 Hnueu ¢/131] - ECB Announcement consensus 0 bp / Prior 0 bp

6 ﬁqmﬂu @W%’j% - New Claims wk6/1 consensus 345 K/ Prior 354 K

7 ﬁqmﬂu 118713 - Merchandise Trade Apr/Mar E17.6 B

7 {quieu H5a1d - Merchandise Trade Apr/Mar E-4.7 B

7 ﬁqmﬂu 'Eﬁﬂqt’r - Merchandise Trade Apr consensus Stg-8.9 B / Mar Stg-9.1 B

7 ﬁqmﬂu Germany : Industrial Production Apr consensus 0.3% / Mar 1.2%

7 {guey @435 - Nonfarm Payrolls May consensus 167 K / Apr 165 K

7 ﬁqmﬂu @M?ﬂﬂ - Unemployment Rate May consensus 7.5% / Apr 7.5%

7 ﬁqmﬂu @M?ﬂﬂ - Private Payrolls May consensus 178 K/ Apr 176 K

7 {quey an354 - Consumer Credit Apr consensus $14.0 B/ Mar $8.0 B

8 ﬁqmﬂu 314 - Merchandise Trade May consensus $19.44 B / Apr $18.2 B

8 ﬁqmﬂu AU - CPI May consensus 2.5% / Apr 2.4%

8 ﬁqmﬂu 31 - PPl May consensus -2.5% / Apr -2.6%
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