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d9Uaara SET50 Index Futures

Settlement Price Volume Open

Interest
Prior Last Change
S50M13 942.8 963.3 930.6 938.5 957.9 19.2 35,747 33,962
S50N13 948.7 960.5 932.9 940.2 956.7 16.5 71 105
S50Q13 937.8 937.8 937.8 937.8 937.8 19 1 2
S50U13 939.8 954.5 923.3 932.5 949.0 16.0 7,918 8,128
S50713 937.3 955.0 924.5 933.2 950.0 16.0 503 1,232
S50H14 942.0 950.0 927.0 934.5 948.4 13.9 54 123

a5udanann Currency Futures

Settlement Price Volume Open

Interest
Prior Last Change
USDM13 31.0 31.0 30.8 30.9 30.8 -0.12 1,223 4,573
USDN13 31.0 31.0 30.8 31.0 30.8 -0.15 69 514
USDQ13 30.8 30.8 30.8 30.9 30.8 -0.09 8 102
USDU13 31.0 31.0 30.9 31.0 30.9 -0.1 42 1,000

aguuandauugnd Futures aulszianiinasnu (feua

Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 6,797 7,224 -427 16,780 15,990 790 20,717 21,080 -363
Energy Futures 21 35 -14 0 0 0 87 73 14
Metal Futures 145 1,136 -991 4,876 5,962 -1,086 3,538 1,461 2,077
Single Stock Futures 236 789 -553 6,991 9,275 -2,284 22,236 19,399 2,837
Currency Futures 2 5 -3 68 136 -68 1,333 1,197 136

a5udanan Futures Gold & Silver & Oil Futures

Open

Settlement Price Volume
Interest

Low Close Prior Change

Future Bt50

GFM13 20,220 19,960 19,960 20,200 -230 1,683 2,611
GFQ13 20,290 20,050 20,050 20,280 -230 370 2,382
GFV13 20,340 20,120 20,120 20,360 -240 340 1,813
Future Bt10

GF10M13 20,220 19,960 19,960 20,200 -240 3,944 6,418
GF10Q13 20,290 20,040 20,040 20,270 -220 1,357 4,330
GF10V13 20,370 20,130 20,130 20,360 -230 865 3,046
SVM13 - - - 700 - 0 19
SVQ13 - - - 708 - 0 30
SVV13 - - - 734 - 0 0
Brent Crude Oil Futures

BRN13 3,295 3,266 3,291 3,247 44 103 229
BRQ13 3,285 3,270 3,282 3,262 20 5 8
BRU13 - - - 3,254 44 0 0
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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 7 2.71% 2.2 960.32 958.6 957.7 -0.9 -0.1 -2.6
S50U13 27-Sep-13 99 2.71% 6.7 960.32 960.7 948.5 -12.2 -1.3 -11.8
S50713 27-Dec-13 190 2.71% 15.0 960.32 958.9 949.2 -9.7 -1.0 -11.1
S50H14 28-Mar-14 281 2.71% 17.0 960.32 963.6 948.4 -15.2 -1.6 -11.9
Gold
Expiration Daysto  Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFM13 27-Jun-13 7 1,339.3 2.74% 31.059 19,783 20,050 267 1.4%
GFQ13 29-Aug-13 70 1,339.3 2.76% 31.059 19,877 20,160 283 1.4%
GFV13 30-Oct-13 132 1,339.3 2.77% 31.059 19,971 20,330 359 1.8%
Silver
Expiration Daysto  Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVM13 27-Jun-13 7 21.1 2.74% 31.059 656 633 -23 -3.5%
SVQ13 29-Aug-13 70 211 2.76% 31.059 659 717 58 8.8%
Svv13 30-Oct-13 132 21.1 2.77% 31.059 662 0 -662 -100.0%

Expiration Daysto  Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRN13 16-Jul-13 26 105.24 2.74% 31.059 3,275 3,263 -12 -0.4%
BRQ13 15-Aug-13 56 105.24 2.74% 31.059 3,282 3,296 14 0.4%
BRU13 13-Sep-13 85 105.24 2.76% 31.059 3,290 3,295 5 0.2%

Expiration  Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
uUsDM13 27-Jun-13 7 31.059 2.74% 0.04% 31.08 30.80 -0.28 -0.9%
USDN13 30-Jul-13 40 31.059 2.74% 0.04% 31.15 30.80 -0.35 -1.1%
uUSDQ13 29-Aug-13 70 31.059 2.76% 0.07% 31.22 30.82 -0.40 -1.3%

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

Fair gold spot price
Gold spot (USD/oz)
1,324 1,334 1,344 1,354 1,364 1,374 1,384 1,394 1,404 1,414 1,424
30.80 19,384 18,799 18,359 18,066 17,920f 17,920 18,066 18,359 18,799 19,384 20,116
30.85 19,258 18,676 18,240 17,949 17,804} 17,804 17,949 18,240 18,676 19,258 19,986
30.90 19,164 18,585 18,151 17,861 17,716} 17,716 17,861 18,151 18,585 19,164 19,888
30.95 19,101 18,524 18,091 17,803 17,658} 17,658 17,803 18,091 18,524 19,101 19,822
31.00 19,069 18,493 18,061 17,773 17,629} 17,629 17,773 18,061 18,493 19,069 19,790
THB/USD 31.05 19,069 18,493 18,061 17,773 17,629 17,629 17,773 18,061 18,493 19,069 19,790
31.10 19,101 18,524 18,091 17,803 17,658} 17,658 17,803 18,091 18,524 19,101 19,822
31.15 19,164 18,585 18,151 17,861 17,716} 17,716 17,861 18,151 18,585 19,164 19,888
31.20 19,258 18,676 18,240 17,949 17,804| 17,804 17,949 18,240 18,676 19,258 19,986
31.25 19,384 18,799 18,359 18,066 17,920f 17,920 18,066 18,359 18,799 19,384 20,116

31.30 19,541 18,951 18,508 18,213 18,066/ 18,066 18,213 18,508 18,951 19,541 20,279
Fair Silver spot price

Silver spot (USD/oz)

18.6 19.1 19.6 20.1 20.6 21.1 21.6 22.1 22.6 23.1 23.6
30.80 574 512 466 435 420 420 435 466 512 574 651
30.85 575 513 467 436 420 420 436 467 513 575 652
30.90 576 514 468 437 421 421 437 468 514 576 653
30.95 577 515 468 437 422 422 437 468 515 577 654
31.00 578 516 469 438 423 423 438 469 516 578 655
THB/USD 31.05 578 516 470 439 423 423 439 470 516 578 656
31.10 579 517 471 439 424 424 439 471 517 579 657
31.15 580 518 471 440 425 425 440 471 518 580 658
31.20 581 519 472 441 425 425 441 472 519 581 659
31.25 582 520 473 442 426 426 442 473 520 582 660
31.30 583 521 474 442 427 427 442 474 521 583 661
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Fair Brent spot price

Brent spot (USD/bbl)

67 69 71 73 75 75 79 81 83 85 87
30.80
30.85
30.90
30.95
31.00
THB/USD 31.05
31.10
31.15
31.20
31.25
31.30
Fui WANISal
19 {guneu a1§3+ - FOMC Meeting Meeting
19 {nueu £4n§)1 - BoE MPC Minutes
19 ﬁqmﬂu AU - PMI Flash Mfg Jun / May 49.6
20 Nuieu 118313 - PPl May consensus -0.1% / Apr -0.2%
20 Nuieu N3auAa - PMI Mfg Jun consensus 46.8 / May 45.5
20 Nueu H53Lrid - PMI Services Jun consensus 44.8 / May 44.3
20 ﬁqmﬂu \a3udl - PMI Mfg Jun consensus 49.9 / May 49.0
20 Npueu LesuTl - PMI Services Jun consensus 50.0 / May 49.8
20 Nueu ¢/131) - PMI Mfg Jun consensus 48.5 / May 47.8
20 Npuieu ¢/131] - PMI Services Jun consensus 47.5 / May 47.5
20 Nueu #4nf) - Retail Sales May consensus 0.8% / Apr -1.3%
20 Npuieu 24ng) - CBI Industrial Trends Jun consensus -15.3 / May -20
20 Npuieu AT+ - New Claims wk6/15 consensus 340 K / Prior 334 K
20 Ngueu an¥g+ - PMI Mfg Jun consensus 52.7 / May 51.9
20 Ve @4§3 - Existing Home Sales May consensus 5.00 M / Apr 4.97 M
20 Nuieu an¥5 - Philadelphia Fed Jun consensus -1.0 / May -5.2
20 ﬁqmﬂu wi{gﬂ - Leading Indicators May consensus 0.2% / Apr 0.6%
24 Yuneu @153 - Chicago Fed National Activity May / Apr -0.53
24 Juneu @453 - Dallas Fed Mfg Jun / May -10.5
25 Runeu tl591pia - Business Climate Indicator Jun / May 92
25 Nuneu @135+ - Durable Goods Orders May / Apr 3.3%
25 Nuieu @4¥34 - FHFA House Price Index Apr / Mar 1.3%
25 Nuneu AFg - S&P Case-Shiller 20-city NSA Apr / Mar 1.4%
25 ﬁqmﬂu wi“gﬂ - New Home Sales May / Apr 454 K
25 Ruieu @4§34 - Consumer Confidence Jun / May 76.2
25 Nuneu @453 - Richmond Fed Mfg Jun / May -2
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