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S50M13 933-918 945-960
NBIANUTIS 1,285-1,275 1,315-1,325
GFM13 19,100-18,500 19,400-20,000
SVM13 630-620 650-660
BRN13 3,150-3,130 3,180-3,200
ANRLLN 30.8-30.7 31.15-31.25
ARUITETYANTFY (DXYO) 82.0-81.7 82.7-83.0

d9Uanara SET50 Index Futures

= Settlement Price
Open High Prior Last Change
S50M13 923.0 945.3 905.3 930.8 938.8 8.6
S50N13 920.0 945.1 909.0 930.0 938.5 8.5
S50Q13 - - - 930.0 - 8.4
S50U13 911.0 936.3 896.0 918.7 930.8 12.6
S50713 910.0 936.1 897.0 919.3 930.5 12.1
S50H14 905.0 931.5 894.5 915.6 931.5 15.5
d5Uanara Curren Futures

Settlement Price

Prior Last Change
USDM13 31.2 31.3 31.0 31.2 31.0 -0.13
USDN13 31.3 31.3 31.1 31.2 31.1 -0.07
USDQ13 31.3 31.4 31.3 31.2 31.3 0.15
USDU13 314 31.4 31.2 31.3 31.2 -0.05
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1% Futures auilsziantinavgs

gaumulng
dnade nanasansal
wanzidawinane: 27648

nuade wadungs
wanzidawindmsed: 18239

Open
Interest

Volume

35,462 34,911
45 619
0 2
11,281 14,185
440 1,345
42 121
Open

Interest
1,193 3,995
347 757
10 97
324 1,160

Foreign Institution Local
Long Short Long Short Net Long Short
SETS50 Index Futures 8,882 9,172 -290 16,639 18,614 -1,975 21,749 19,484 2,265
Energy Futures 11 116 -105 3 3 0 188 83 105
Metal Futures 774 825 =Ll 6,579 6,882 -303 4,078 3,724 354
Single Stock Futures 242 347 -105 10,966 8,729 2,237 22,040 24,172 2,132
Currency Futures 3 9 -6 25 694 -669 1,846 1,171 675
dqunaa Futures Gold & Silver & Oil Futures
. Open
Settlement Price Volume IntZrest
Close Prior Change
Future Bt50
GFM13 19,350 19,080 19,160 19,140 20 1,997 2,443
GFQ13 19,420 19,180 19,240 19,210 40 451 2,551
GFV13 19,520 19,250 19,340 19,310 30 287 1,847
Future Bt10
GF10M13 19,330 19,080 19,160 19,130 30 5,522 6,183
GF10Q13 19,410 19,170 19,260 19,220 30 2,285 4,923
GF10Vv13 19,500 19,250 19,310 19,310 - 887 3,237
SVM13 632 630 632 700 -68 2 19
SVQ13 - - - 708 -68 0 30
SVVv13 - - - 734 -68 0 0
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Brent Crude Qil Futures

BRN13 3,262 3,202 3,220 3,257 -37 184 216
BRQ13 3,241 3,203 3,209 3,242 -37 15 13
BRU13 3,210 3,210 3,210 3,264 -37 3 5

Expiration  Days to FV of periodic Current Fair future Current Premium / Discount  premium/  Premium / Discount

Rf

date maturity dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50M13 27-Jun-13 3 2.71% 2.2 940.65 938.7 939.4 0.7 0.1 -1.3
S50U13 27-Sep-13 95 2.71% 6.7 940.65 940.6 931.3 -9.3 -1.0 -9.4
S50Z13 27-Dec-13 186 2.71% 15.0 940.65 938.7 931.4 -7.3 -0.8 -9.3
S50H14 28-Mar-14 277 2.71% 17.0 940.65 943.2 931.1 -12.1 -1.3 -95

Expiration Daysto  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 3 1,292.0 2.74% 31.144 19,131 19,150 19 0.1%
GFQ13 29-Aug-13 66 1,292.0 2.76% 31.144 19,222 19,270 48 0.2%
GFV13 30-Oct-13 128 1,292.0 2.77% 31.144 19,313 19,370 57 0.3%
Silver
Expiration [DEVER(] 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 3 19.959 2.74% 31.144 622 585 -37 -5.9%
SVQ13 29-Aug-13 66 19.959 2.76% 31.144 625 0 -625 -100.0%
SVV13 30-Oct-13 128 19.959 2.77% 31.144 628 0 -628 -100.0%

Expiration [DEVER(] 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 22 100.91 2.74% 31.144 3,148 3,164 16 0.5%
BRQ13 15-Aug-13 52 100.91 2.74% 31.144 3,155 3,155 0 0.0%
BRU13 13-Sep-13 81 100.91 2.76% 31.144 3,162 0 -3,162 -100.0%

Expiration [DEVER() Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDM13 27-Jun-13 3 31.144 2.74% 0.04% 31.15 31.03 -0.12 -0.4%
USDN13 30-Jul-13 36 31.144 2.74% 0.04% 31.23 31.12 -0.11 -0.3%
uUSsDQ13 29-Aug-13 66 31.144 2.76% 0.07% 31.30 31.32 0.02 0.1%

* 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)

1,236 1,246 1,256 1,266 1,276 1,286 1,296 1,306 1,316 1,326 1,336

30.89 18,153 17,566 17,125 16,832 16,685 16,685 16,832 17,125 17,566 18,153 18,888
30.94 18,036 17,452 17,015 16,723 16,577/ 16,577 16,723 17,015 17,452 18,036 18,765
30.99 17,948 17,367 16,931 16,641 16,496 16,496 16,641 16,931 17,367 17,948 18,674
31.04 17,889 17,310 16,876 16,587 16,442 16,442 16,587 16,876 17,310 17,889 18,612
31.09 17,860 17,282 16,848 16,559 16,415/ 16,415 16,559 16,848 17,282 17,860 18,582
THB/USD 31.14 17,860 17,282 16,848 16,559 16,415 16,415 16,559 16,848 17,282 17,860 18,582
3119 17,889 17,310 16,876 16,587 16,442 16,442 16,587 16,876 17,310 17,889 18,612
3124 17,948 17,367 16,931 16,641 16,496/ 16,496 16,641 16,931 17,367 17,948 18,674
31.29 18,036 17,452 17,015 16,723 16,577, 16,577 16,723 17,015 17,452 18,036 18,765
31.34 18,153 17,566 17,125 16,832 16,685/ 16,685 16,832 17,125 17,566 18,153 18,888
31.39 18,300 17,708 17,264 16,968 16,820 16,820 16,968 17,264 17,708 18,300 19,040
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Fair Silver spot price

Silver spot (USD/oz)
17.5 18.0 18.5 19.0 19.5 20.0 20.5 21.0 215 22.0 22.5

30.89 385

30.94 386

30.99 386

31.04 387

31.09 387
THB/USD 31.14

31.19

31.24

31.29

31.34

31.39

Fair Brent spot price

Brent spot (USD/bbl)
91 93 95 97 99 101 103 105 107 109 111
30.89 2,809 2,561 2,376 2,252 2,252 2,376 2,561 2,809 3,118
30.94 2,813 2,566 2,380 2,256 2,256 2,380 2,566 2,813 3,123
30.99 2,818 2,570 2,384 2,260 2,260 2,384 2,570 2,818 3,128

31.04 2,263
31.09 , , , , , 2,267
THB/USD 31.14
31.19
31.24
31.29
31.34
31.39
ud WRNISDL
24 ﬁqu’mu zwi"g% - Chicago Fed National Activity May consensus -0.25 / Apr -0.53
24 Yuney @173 - Dallas Fed Mfg Jun consensus 0.0/ May -10.5
25 ﬁqu’]ﬂu l3LAA - Business Climate Indicator Jun consensus 93 / May 92
25 ﬁqu’]ﬂu w{gﬂ - Durable Goods Orders May consensus 3.3% / Apr 3.3%
25 ﬁqmﬂu 'm/ﬁg% - FHFA House Price Index Apr consensus 1.2% / Mar 1.3%
25 ﬁqu’]ﬂu @’W%’ﬁsﬂ - S&P Case-Shiller 20-city NSA Apr consensus 1.1% / Mar 1.4%
25 {nuney 841351 - New Home Sales May consensus 460 K/ Apr 454 K
25 {quiey #4751 - Consumer Confidence Jun consensus 75.0 / May 76.2
25 ﬁqmﬂu miﬁgﬁ - Richmond Fed Mfg Jun / May -2
26 Aguey tJ1Ju - All Industry Index Apr consensus 0.4% / Mar -0.3%
26 {guiey tlFaiAd - GDP Q1r:2013 consensus -0.2% / Q4r: 2012 -0.3%
26 {guiey £4ng e - CBI Distributive Trades Jun consensus -11/ May -11
26 ﬁqu’]ﬂu wﬁ% - GDP Q1:13 consensus 2.4% / Prior 2.4%
26 ﬁqu’]ﬂu @’Wﬁﬂ - Corporate Profits Q1:13 / Prior 4.0%
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