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Trading Range in today

Support

gaumulng

S50M13 1,010-1,000 1,020-1,030 dnade nanasansal
NRIATUNY 1,375-1,365 1,395-1,405 wanziewindimasl: 27648
GEM13 20,150-19,950 20,500-20,700 nuade wadunaas
SVM13 680-670 701-710 waneidaninainmef: 18239
BRM13 3,185-3,165 3,215-3,235

FNEULN 30.55-30.50 30.68-30.73

ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 81.5-81.2 82.2-82.5

d9Uanara SET50 Index Futures

Open

Settlement Price

Interest
Prior Last Change
S50M13 1,016.9 1,021.7 1,012.0 1,006.8 1,014.0 7.2 22,980 33,509
S50N13 1,017.0 1,018.5 1,013.0 1,006.4 1,014.1 7.7 14 18
S50Q13 - - - 1,006.1 - 7.3 0 1
S50U13 1,014.2 1,018.3 1,009.0 1,003.8 1,011.2 7.5 2,107 5,689
S50Z13 1,014.6 1,018.0 1,009.0 1,004.9 1,011.4 6.2 338 882
S50H14 1,016.8 1,017.0 1,007.0 1,003.9 1,013.5 9.3 21 98
d5Uaara Curren Futures

Volume

Settlement Price 2
Interest
Prior Last Change
USDM13 30.8 30.9 30.8 30.7 30.8 0.19 1,070 3,273
USDN13 30.8 30.9 30.8 30.7 30.9 0.15 60 198
USDQ13 30.9 30.9 30.9 30.8 30.9 0.09 11 93
USDU13 30.9 30.9 30.9 30.8 30.9 0.12 41 1,763

sqUuaadiaznugns Futures mulszianiinas e

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 6,162 4,022 2,140 7,708 9,592 -1,884 11,590 11,846 -256
Energy Futures 53 32 21 0 0 0 130 151 -21
Metal Futures 156 1,491 -1,335 5,170 6,330 -1,160 5,138 2,643 2,495
Single Stock Futures 405 54 351 6,757 7,511 754 17,577 17,174 403
Currency Futures 0 0 0 0 562 562 1,182 620 562

dquna1a Futures Gold & Silver & Oil Futures

Settlement Price

Future Bt50

Close

Prior

Change

Volume

Open

Interest

GFM13 20,600 20,110 20,240 20,600 -370 2,005 2,872
GFQ13 20,640 20,180 20,310 20,650 -340 415 2,387
GFV13 20,700 20,290 20,390 20,710 -320 144 1,605
Future Bt10

GF10M13 20,620 20,110 20,220 20,610 -390 5,582 6,202
GF10Q13 20,700 20,180 20,300 20,680 -380 1,641 4,136
GF10V13 20,760 20,260 20,380 20,770 -390 677 2,667
SVM13 - - - 700 - 0 19
SvVQ13 - - - 708 - 0 13
SWV13 - - - 734 - 0 0
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Brent Crude Qil Futures

BRM13 3,223 3,155 3,210 3,190 20 88 330
BRN13 3,227 3,161 3,218 3,192 26 95 162
BRQ13 - - - 3,197 20 0 3
SET50
Expiration Days to Rf 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 16 2.71% 2.2 1014.27 1013.3 1014 0.7 0.1 -0.3
S50U13 27-Sep-13 108 2.71% 6.7 1014.27 1015.7 1011.3 -4.4 -04 -3.0
S50713 30-Dec-13 202 2.71% 15.0 1014.27 1014.6 1011.1 -3.5 -0.3 -3.2
S50H14 31-Mar-14 293 2.71% 17.0 1014.27 1019.6 1013.2 -6.4 -0.6 -1.1
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 16 1,437.0 2.74% 30.784 21,052 20,330 =722 -3.4%
GFQ13 29-Aug-13 79 1,437.0 2.76% 30.784 21,153 20,400 -753 -3.6%
GFV13 29-Oct-13 140 1,437.0 2.77% 30.784 21,252 20,490 -762 -3.6%
Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 21.83 2.74% 30.784 673 645 -28 -4.1%
SVQ13 29-Aug-13 79 21.83 2.76% 30.784 676 710 34 5.0%
SWV13 29-Oct-13 140 21.83 2.77% 30.784 679 720 41 6.0%
Expiration Daysto  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 3 103.78 2.74% 30.784 3,195 3,212 17 0.5%
BRN13 15-Jul-13 34 103.78 2.74% 30.784 3,203 3,204 1 0.0%
BRQ13 15-Aug-13 65 103.78 2.76% 30.784 3,211 3,231 20 0.6%
Expiration [DEVER(] Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDM13 30-Jun-13 19 30.784 2.74% 0.04% 30.83 30.84 0.01
USDN13 31-Jul-13 50 30.784 2.74% 0.04% 30.90 30.89 -0.01 0.0%
uUsDQ13 30-Aug-13 80 30.784 2.76% 0.07% 30.97 30.89 -0.08 -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
30.53 19,286 18,705 18,270 17,980 17,834 17,980 18,270 18,705 19,286 20,011
30.58 19,159 18,583 18,150 17,862 17,718 17,862 18,150 18,583 19,159 19,880
30.63 19,065 18,491 18,060 17,773 17,630 17,773 18,060 18,491 19,065 19,782
30.68 19,002 18,430 18,001 17,715 17,572 17,715 18,001 18,430 19,002 19,717

30.73 , , , 17,685 17,542 17,685 17,971 18,399 18,970 19,684
THB/USD 30.78

30.83
30.88 19,065 18,491 18,060 17,773
30.93 19,159 18,583 18,150 17,862
30.98 19,286 18,705 18,270 17,980
31.03 19,444 18,858 18,419 18,127

17,715 18,001 18,430 19,002 19,717
17,773 18,060 18,491 19,065 19,782
17,862 18,150 18,583 19,159 19,880
17,980 18,270 18,705 19,286 20,011
18,127 18,419 18,858 19,444 20,175

Fair Silver spot price

Silver spot (USD/oz)
19.3 19.8 20.3 20.8 21.3 21.8 22.3 22.8 23.3 23.8 24.3

30.53 438

30.58 438

30.63 439

30.68 440

30.73 440
THB/USD 30.78

30.83

30.88

30.93

30.98

31.03

Fair Brent spot price

Brent spot (USD/bbl)

94 96 98 100 102 104 106 108 110 112 114
30.53 2,863 2,619 2,436 2,314 2,253 2,314 2,436 2,619 2,863 3,169
30.58 2,868 2,623 2,440 2,318 2,256 2,318 2,440 2,623 2,868 3,174

30.63 2,873 2,628 2,444 2,321 2,260 2,321 2,444 2,628 2,873 3,179
30.68 , , , , 2,264 2,325
30.73 , , , , 2,268 2,329
THB/USD 30.78
30.83
30.88
30.93
30.98
31.03
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U wAn1sol

10 ﬁqmﬂu ﬂjﬂu - Bank of Japan Announcement consensus 0 bp / Prior 0 bp
10 HQuieu 531 - Industrial Production Apr2.2% / -0.9%
11 {gueu 24ng - Mfg Input Apr consensus 0.0% / Mar 0.7%
1 ﬁqmﬂu 'ﬂvxmqw - Mfg Output Apr consensus -0.1% / Mar 1.1%
1 ﬁqmﬂu @W?E% - Wholesale Inventories Apr consensus 0.2% / Mar 0.4%
11 {gueu njﬂu - CGPI (PPI) May consensus 0.2% / Apr 0.3%
11 {gueu ﬂjﬂqu - Machine Orders Apr consensus -8.1% / Mar 14.2%
12 ﬁqmﬂu lasui - CPI Mayf consensus 0.3% / Map 0.4%
12 fguieu {¥aueidt - CPI May consensus 0.1% / Apr -0.1%
12 {gueu £49ng - ILO Unemployment May consensus 7.8% / Apr 7.8%
12 fQuieu #/131] - Industrial Production Apr consensus 0.3% / Mar 1.0%
12 {nueu An¥3 - Treasury Budget May consensus $-110.0 B / Apr $112.9B
13 ﬁqmﬂu @W%’ﬁs% - New Claims wk6/8 consensus 350 K/ Prior 346 K
13 {gueu @475 - Retail Sales May consensus 0.5% / 0.1%
13 ﬁqmﬂu zﬁuiﬁﬂ - Export Prices May consensus -0.1% / Apr -0.7%
13 {gueu @1¥3 - Import Prices May consensus -0.0% / Apr -0.5%
13 {gueu aui54 - Business Inventories Apr consensus 0.3% / Mar 0.0%
14 {Quieu #/131) - HICP May consensus 0.1% / Apr -0.1%
14 ﬁqmﬂu @M?E% - Producer Price Index May consensus 0.2% / Apr -0.7%
14 {nueu @475 - Industrial Production May consensus 0.2% / Apr -0.5%
14 {gueu #1354 - Consumer Sentiment Jun consensus 84.5 / May 84.5
16 HQuieu tﬁlﬂu - Tertiary Index Apr / Mar -1.3%
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