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Trading Range in today

soumnulag
S50M13 1,005-1,000 1,021-1,026 dnade nanasansal
NBIAUYI 1,378-1,368 1,400-1,410 wanziewindimasl: 27648
GFM13 20,100-19,000 20,450-20,650 NUATE WARUNIIE
SVM13 677-667 697-707 waneidaninainmef: 18239
BRM13 3,180-3,160 3,210-3,230
FNEULN 30.55-30.50 30.68-30.73
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 81.4-81.1 82.1-82.4

d9Uanara SET50 Index Futures

Open

Settlement Price Volume

Interest
Prior Last Change
S50M13 985.0 1,007.8 981.6 988.3 1,007.5 18.5 30,499 34,507
S50N13 983.0 1,003.0 983.0 987.9 1,003.0 18.5 3 11
S50Q13 - - - 987.6 - 18.5 0 1
S50U13 984.0 1,004.5 979.5 986.2 1,004.5 17.6 4,416 5,647
S50Z13 984.9 1,005.8 980.8 986.9 1,005.4 18.0 306 913
S50H14 980.1 1,004.0 980.1 985.0 1,004.0 18.9 18 88

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDM13 30.6 30.7 30.6 30.7 30.7 - 462 3,417
USDN13 30.7 30.7 30.7 30.7 30.7 0.08 36 148
USDQ13 - - - 30.7 - 0.06 0 82
USDU13 30.9 30.9 30.8 30.8 30.8 0.01 72 1,742

sqUuaadiaznugns Futures mulszianiinas e

Foreign Institution
Long Short Net Long Short Net
SET50 Index Futures 3,560 5,333 -1,773 13,773 12,085 1,688 17,909 17,824 85
Energy Futures 57 18 39 0 0 0 80 119 -39
Metal Futures 491 88 403 2,343 2,098 245 1,708 2,356 -648
Single Stock Futures 339 68 271 6,838 7,448 610 20,046 19,707 339
Currency Futures 5 5 0 127 4 123 438 561 -123

dquna1a Futures Gold & Silver & Oil Futures

Settlement Price Volume 2l

Interest

Close Prior Change

Future Bt50

GFM13 20,640 20,370 20,600 20,410 190 866 3,005
GFQ13 20,700 20,450 20,650 20,490 160 146 2,315
GFV13 20,800 20,530 20,710 20,520 190 134 1,593
Future Bt10

GF10M13 20,640 20,370 20,600 20,390 220 2,335 5,594
GF10Q13 20,710 20,440 20,680 20,460 220 640 3,842
GF10Vv13 20,800 20,540 20,770 20,550 220 421 2,416
SVM13 - - - 700 - 0 19
SVQ13 - - - 708 - 0 13
SVVv13 - - - 734 - 0 0
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Brent Crude Qil Futures

BRM13 3,200 3,157 3,193 3,166
BRN13 3,199 3,162 3,187 3,160
BRQ13 - - - 3,173

24
32
24

103 330
44 126
0 3

Expiration  Days to FV of periodic
A Rf L
date maturity dividend
S50M13 27-Jun-13 17 2.71% 2.2
S50U13 27-Sep-13 109 2.71% 6.7
S50Z13 30-Dec-13 203 2.71% 15.0
S50H14 31-Mar-14 294 2.71% 17.0

Current
spot
1007.39
1007.39
1007.39
1007.39

Current

FX

Fair future

price
1006.5
1008.9
1007.6
1012.7

Fair future

Current Premium / Discount  premium/  Premium / Discount
future price  from fair price (pts) discount (%) from spot price (pts)

1006.8 0.3 0.0 -0.6

1003.8 -5.1 -0.5 -3.6

1004.9 -2.7 -0.3 -25

1003.9 -8.8 -0.9 -35

30.69
30.69
30.69

Current
FX

price
20,296
20,393
20,488

Fair future

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
20,120 -176 -0.9%
20,240 -153 -0.7%
20,360 -128 -0.6%

Expiration Daysto  Current
date maturity spot (USD)
GFM13 27-Jun-13 17 1,389.5 2.74%
GFQ13 29-Aug-13 80 1,389.5 2.76%
GFV13 29-Oct-13 141 1,389.5 2.77%
Silver
Expiration [DEVER() Current
date maturity spot (USD)
SVM13 27-Jun-13 17 21.69 2.74%
SVQ13 29-Aug-13 80 21.69 2.76%
SVWV13 29-Oct-13 141 21.69 2.77%

30.69
30.69
30.69

Current

FX

price
667
670
673

Fair future

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
650 -17 -2.5%

0 -670 -100.0%
0 -673 -100.0%

Expiration Daysto  Current
date maturity spot (USD)
BRM13 14-Jun-13 4 104.73 2.74%
BRN13 15-Jul-13 35 104.73 2.74%
BRQ13 15-Aug-13 66 104.73 2.76%

30.69
30.69
30.69

price
3,215
3,223
3,230

Fair future

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
3,198 -17 -0.5%
3,206 -17 -0.5%

0 -3,230 -100.0%

Expiration  Days 1.0 Current FX
date maturity
USDM13 30-Jun-13 20 30.69 2.74%
USDN13 31-Jul-13 51 30.69 2.74%
uUsDQ13 30-Aug-13 81 30.69 2.76%

0.04%
0.04%
0.07%

price
30.74
30.81
30.87

Current Premium / Discount  premium /
future price  from fair price (Bt) discount (%)
30.65 -0.09 -0.3%
30.74 -0.07 -0.2%
30.80 -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)

1,329 1,339 1,349 1,359 1,369 1,379 1,389 1,399 1,409 1,419 1,429

30.44 19,226 18,648 18,214 17,924 17,780 17,924 18,214 18,648 19,226 19,950
30.49 19,100 18,525 18,094 17,806 17,663 17,806 18,094 18,525 19,100 19,819
30.54 19,005 18,433 18,004 17,718 17,575 17,718 18,004 18,433 19,005 19,720
30.59 17,659 17,517 17,659 17,944 18,372 18,942

30.64 17,630 17,487 17,630 17,914 18,341 18,911
THB/USD 30.69

30.74
30.79 19,005 18,433 18,004 17,718
30.84 19,100 18,525 18,094 17,806
30.89 19,226 18,648 18,214 17,924
30.94 19,384 18,801 18,363 18,071

17,659 18,372 19,655
17,718 18,004 18,433 19,005 19,720
17,806 18,094 18,525 19,100 19,819
17,924 18,214 18,648 19,226 19,950
18,071 18,363 18,801 19,384 20,114

Fair Silver spot price

Silver spot (USD/oz)
19.2 19.7 20.2 20.7 21.2 21.7 22.2 22.7 23.2 23.7 24.2

30.44 584 523 478 447 432 447 478 523 584 660
30.49 585 524 478 448 433 448 478 524 585 661
30.54 586 525 479 449 433 449 479 525 586 662
30.59 587 526 480 449 434 449 480 526 587 663
30.64 435 450

THB/USD 30.69
30.74
30.79
30.84
30.89
30.94

Fair Brent spot price

Brent spot (USD/bbl)

95 97 99 101 103 105 107 109 111 113 115
30.44 2,884 2,640 2,457 2,336 2,275 2,336 2,457 2,640 2,884 3,188
30.49 2,888 2,644 2,461 2,339 2,279 2,339 2,461 2,644 2,888 3,193
30.54 2,893 2,649 2,465 2,343 2,282 2,343 2,465 2,649 2,893 3,198
30.59 2,286 2,347
30.64 2,290 2,351
THB/USD 30.69
30.74
30.79
30.84
30.89
30.94
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7 ﬁqmﬂu 118933l - Merchandise Trade AprE17.7B/MarE17.6 B

7 {quieu {5a1d - Merchandise Trade AprE-4.5B/Mar E-4.7 B

7 Aquey £4ngE - Merchandise Trade Apr Stg-8.2 B / Mar Stg-9.1 B

7 ﬁqmﬂu L8 3Nl - Industrial Production Apr 1.8% / Mar 1.2%

7 ﬁqmﬂu @W%’jﬂ - Nonfarm Payrolls May 175 K/ Apr 165 K

7 AUy @435 - Unemployment Rate May 7.6% / Apr 7.5%

7 Aguey @475 - Private Payrolls May 178 K/ Apr 176 K

7 ﬁqmﬂu @W%’jﬂ - Consumer Credit Apr $11.1 B/ Mar $8.0 B

7 ﬁqmﬂu 314 - Merchandise Trade May $20.43 B/ Apr $18.2 B

8 Anuieu Aw - CPI May 2.1% / Apr 2.4%

8 AUy 314 - PPl May -2.9% / Apr -2.6%

9 ﬁqmﬂu A4 - Industrial Production May 9.2% / Apr 9.3%

9 ﬁqmﬂu A4 - Retail Sales May 12.9% / Apr 12.8%

9 Uy n‘jﬂu - GDP Q1r 1.0% / Q1p 0.9%

10 ﬁqmﬂu tﬁlﬂqu - Bank of Japan Announcement consensus 0 bp / Prior 0 bp

10 {gune tl5auAa - Industrial Production Apr / Mar -0.9%

11 {guney 9N - Mfg Input Apr / Mar 0.7%

11 Huiau £9ng - Mig Output Apr / Mar 1.1%

11 ﬁqmﬂu @W%’ﬁs% - Wholesale Inventories Apr / Mar 0.4%

11 {gune n‘jﬂ;u-cepl (PP1) May / Apr 0.3%

11 {guney n‘jﬂu - Machine Orders Apr / Mar 14.2%

12 Hguieu \aguil - CPI May / Prior 0.4%

12 {gune H5aeia - CPI May / Apr -0.1%

12 ﬁqmﬂu 'Efx‘iﬂi]t’r - ILO Unemployment May / Apr 7.8%

12 {gune 4131 - Industrial Production Apr / Mar 1.0%

12 ﬁqmﬂu @i‘vﬁﬁs% - Treasury Budget May consensus $-110 B/ Apr $112.9 B
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