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Trading Range in today

Support aoumlog

S50M13 969-959 979-989 Teyde nanasanenl
NAIATUY 1,380-1,370 1,400-1,410 wanziewininel 27648
GEM13 20,100-19,900 20,450-20,650 nuade wadunaes
SVM13 685-675 710-720 wanziflauindingel: 18239
BRN13 3,230-3,210 3,260-3,280
ASuLm 30.55-30.45 30.70-30.80
ANRUIEETYaN3gH (DXYO) 80.6-80.3 81.0-81.3
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a5udanarn SET50 Index Futures

Settlement Price Volume Open
Interest
Prior Last Change
S50M13 954.0 978.9 952.8 932.5 976.4 44.5 34,796 33,925
S50N13 955.7 977.5 955.7 932.0 977.5 45 20 32
S50Q13 - - - 931.6 - 44.4 0 0
S50U13 949.7 972.5 948.5 927.6 971.0 43.6 4,195 6,217
S50213 951.6 972.5 949.6 928.4 971.2 43.2 377 1,019
S50H14 935.0 972.4 935.0 930.1 971.5 41.4 94 117

a5udanann Currency Futures

Settlement Price Volume L

Interest
Prior Last Change
USDM13 30.6 30.6 30.4 30.7 30.6 -0.15 2,267 4,352
USDN13 30.6 30.7 30.5 30.9 30.7 -0.2 60 448
usDQ13 30.7 30.7 30.7 30.9 30.7 -0.24 32 97
USDU13 30.7 30.7 30.7 30.9 30.7 -0.15 22 1,005

aguuandauugnd Futures aulszianiinasnu (feua

Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 7,498 8,214 -716 14,426 11,616 2,810 17,558 19,652 -2,094
Energy Futures 20 12 8 0 0 0 60 68 -8
Metal Futures 330 792 -462 3,264 4,539 -1,275 3,382 1,645 1,737
Single Stock Futures 232 84 148 7,069 5,422 1,647 17,468 19,263 -1,795
Currency Futures 6 5 1 614 322 292 1,761 2,054 -293

d5uanara Futures Gold & Silver & Oil Futures

Settlement Price Volume L

Interest

Prior Change

Future Bt50

GFM13 20,320 20,070 20,110 20,310 -210 1,292 2,954
GFQ13 20,370 20,140 20,180 20,400 -220 248 2,360
GFV13 20,480 20,230 20,250 20,440 -190 90 1,628
Future Bt10

GF10M13 20,320 20,070 20,130 20,320 -220 3,689 6,358
GF10Q13 20,400 20,150 20,160 20,390 -220 961 4,127
GF10V13 20,480 20,230 20,260 20,480 -220 694 2,920
SVM13 709 709 709 700 - 1 19
SVQ13 670 670 670 708 - 1 10
SWV13 - - - 734 - 0 0
Brent Crude Oil Futures

BRM13 3,204 3,179 3,204 3,179 3.59 11 228
BRN13 3,238 3,190 3,238 3,200 37 68 232
BRQ13 3,210 3,210 3,210 3,205 37 1 3
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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 10 2.71% 2.2 978.87 977.4 977 -0.4 0.0 -1.9
S50U13 27-Sep-13 102 2.71% 6.7 978.87 979.6 971.2 -8.4 -0.9 -7.7
S50Z13 27-Dec-13 193 2.71% 15.0 978.87 978.0 971.6 -6.4 -0.6 -7.3
S50H14 28-Mar-14 284 2.71% 17.0 978.87 982.8 971.5 -11.3 -1.1 -7.4
Gold
Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 10 1,388.9 2.74% 30.573 20,199 20,220 21 0.1%
GFQ13 29-Aug-13 73 1,388.9 2.76% 30.573 20,296 20,290 -6 0.0%
GFV13 30-Oct-13 135 1,388.9 2.77% 30.573 20,392 20,360 -32 -0.2%
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 10 21.955 2.74% 30.573 672 707 35 5.2%
SVQ13 29-Aug-13 73 21.955 2.76% 30.573 675 0 -675 -100.0%
Svvi3 30-Oct-13 135 21.955 2.77% 30.573 678 0 -678 -100.0%

Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRN13 16-Jul-13 29 105.83 2.74% 30.573 3,243 3,255 12 0.4%
BRQ13 15-Aug-13 59 105.83 2.74% 30.573 3,250 3,270 20 0.6%
BRU13 13-Sep-13 88 105.83 2.76% 30.573 3,257 0 -3,257 -100.0%

Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDM13 27-Jun-13 10 30.573 2.74% 0.04% 30.60 30.57 -0.03 -0.1%
USDN13 30-Jul-13 43 30.573 2.74% 0.04% 30.67 30.65 -0.02 -0.1%
uUsSDQ13 29-Aug-13 73 30.573 2.76% 0.07% 30.74 30.67 -0.07 -0.2%

* In computing fair future price of ail, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

Gold spot (USD/oz)

1,337 1,347 1,357 1,367 1,377 1,387 1,397 1,407 1,417 1,427 1,437

30.32 19,275 18,698 18,266 17,978 17,834} 17,834 17,978 18,266 18,698 19,275 19,996
30.37 19,148 18,575 18,146 17,859 17,716} 17,716 17,859 18,146 18,575 19,148 19,864
30.42 19,053 18,483 18,055 17,770 17,628} 17,628 17,770 18,055 18,483 19,053 19,765
30.47 18,989 18,421 17,995 17,711 17,569} 17,569 17,711 17,995 18,421 18,989 19,699
30.52 18,957 18,390 17,965 17,681 17,540/ 17,540 17,681 17,965 18,390 18,957 19,666
THB/USD 30.57 18,957 18,390 17,965 17,681 17,540 17,540 17,681 17,965 18,390 18,957 19,666
30.62 18,989 18,421 17,995 17,711 17,569} 17,569 17,711 17,995 18,421 18,989 19,699
30.67 19,053 18,483 18,055 17,770 17,628 17,628 17,770 18,055 18,483 19,053 19,765
30.72 19,148 18,575 18,146 17,859 17,716} 17,716 17,859 18,146 18,575 19,148 19,864
30.77 19,275 18,698 18,266 17,978 17,834} 17,834 17,978 18,266 18,698 19,275 19,996
30.82 19,434 18,853 18,417 18,126 17,981 17,981 18,126 18,417 18,853 19,434 20,161

Fair Silver spot price

Silver spot (USD/oz)
19.5 20.0 20.5 21.0 215 22.0 225 23.0 235 24.0 245

30.32 590 529 484 453 438 438 453 484 529 590 666
30.37 591 530 485 454 439 439 454 485 530 591 667
30.42 592 531 485 455 440 440 455 485 531 592 668
30.47 593 532 486 456 440 440 456 486 532 593 669
30.52 594 533 487 456 441 441 456 487 533 594 670
THB/USD 30.57 595 534 488 457 442 442 457 488 534 595 671
30.62 596 535 489 458 443 443 458 489 535 596 672
30.67 597 535 489 459 443 443 459 489 535 597 673
30.72 598 536 490 459 444 444 459 490 536 598 675
30.77 599 537 491 460 445 445 460 491 537 599 676
30.82 600 538 492 461 446 446 461 492 538 600 677
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Fair Brent spot price

Brent spot (USD/bbl)

96 98 100 102 104 106 108 110 112 114 116
30.32 2,906 2,663 2,481 2,360 2,299 2,360 2,481 2,663 2,906 3,209
30.37 2,911 2,668 2,485 2,364 2,303 2,364 2,485 2,668 2,911 3,214
30.42 2,915 2,672 2,490 2,368 2,307 2,368 2,490 2,672 2,915 3,220
30.47 2,920 2,676 2,494 2,372 2,311 2,372 2,494 2,676 2,920 3,225
30.52 2,315 2,376
THB/USD 30.57
30.62
30.67

30.72
30.77
30.82

Tud WANISl
14 Hgue gl31 - HICP May 0.1% / Apr -0.1%
14 AUy auige - PPI May 0.5% / Apr -0.7%
14 ﬁqmﬂu wi{gﬂ - Net Long-Term TIC Flows Apr $-37.3 B/ Mar $-13.5 B
14 Agueu @4¥3* - Industrial Production May 0.0% / Apr -0.5%
14 AUy A3+ - Consumer Sentiment Jun 82.7 / May 84.5
16 AUy m‘jﬂu - Tertiary Index Apr 0.0% / Mar -1.3%
17 AUy ¢/131] - Merchandise Trade Apr / Mar E18.7 B
17 AUy A453 - Empire Mfg Jun / May -1.43
17 Agueu @453 - Net Long-Term TIC Flows Apr / Mar $-13.5 B
17 ﬁqmﬂu wi{gﬂ - Housing Market Index Jun / May 44
18 AUy £4nge - CPl May / Apr 0.2%
18 AUy £9ngE - Mfg Output May / Apr -0.1%
18 AUy £4NgE - Mfg Input May / Apr -2.3%
18 Queu A%§51 — CPl May / Apr -0.4%
18 ﬁqmﬂu wi{gﬂ - Housing Starts May / Apr 0.853 M
18 AUy A%¥3 - Building Permits May / Apr 1..017 M
18 AUy tﬁﬂu - Merchandise Trade May / Apr Y-879.9 B
18-19 Nguieu a1§5+ - FOMC Meeting Begins
19 Hpuneu £4ng e - BoE MPC Minutes
19 ﬁqmﬂu au - PMI Flash Mfg Index Jun / May 49.6
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