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Trading Range in today

Support aeunilos

S50U13 978-971 992-999 dnade nanasansal
NOIRIUTIS 1,240-1,230 1,265-1,275 wanzilewindiaasf: 27648
GFO13 18,200-18,000 18,700-18,900 nuade wadunaas
SVQ13 620-610 645-655 wanzidawindiassif: 18239
BRN13 3,200-3,180 3,220-3,240

N 30.87-30.77 31.13-31.23

ATRUWBEYANTTY (DXYO) 83.1-82.8 83.7-84.0

d9Uanara SET50 Index Futures

Settlement Price 2l
Interest
Prior Last Change
S50N13 985.0 1,000.0 981.5 980.2 991.8 11.8 340 704
S50Q13 982.9 995.7 981.4 979.8 990.4 11.8 12 22
S50U13 981.0 994.0 975.7 975.5 986.5 10.9 26,243 28,039
S50713 980.5 994.0 976.0 975.9 986.0 10.5 557 1,899
S50H14 980.0 989.0 975.0 971.0 985.0 13.9 43 133
S50M14 - - - 976.2 - 11.8 0 2

#quaaa Currency Futures

Settlement Price Open
Interest
Prior Last Change
USDN13 31.0 31.0 30.9 311 31.0 -0.16 384 3,972
uUSDQ13 31.0 31.0 31.0 31.2 31.0 -0.13 1 166
USDU13 311 311 311 31.2 311 -0.11 245 1,534
uUsDZ13 31.2 31.2 31.2 31.0 31.2 0.19 11 133
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Foreign
Short

Long Net

Long

ope'civativeé Jna lysis

d utures

Institution
Short

Local

Net Short

Long

SET50 Index Futures 7,322 4,291 3,031 7,404 8,464 -1,060 12,469 14,440 -1,971
Energy Futures 10 38 -28 3 3 0 75 47 28
Metal Futures 1,006 544 462 4,743 4,181 562 3,865 4,889 -1,024
Single Stock Futures 75 9 66 1,170 29,951 -28,781 37,848 9,133 28,715
Currency Futures 6 6 0 82 150 -68 553 485 68

Settlement Price

Prior
Future Bt50

dquna1a Futures Gold & Silver & Oil Futures

Volume

Change

Open
Interest

GFQ13 18,680 17,690 18,620 17,860 760 1,627 2,984
GFV13 18,730 17,750 18,680 17,920 760 398 1,891
GFz13 18,810 17,850 18,730 17,990 740 143 66
Future Bt10
GF10Q13 18,680 17,680 18,620 17,860 760 5,392 4,583
GF10Vv13 18,750 17,750 18,690 17,920 760 1,296 3,087
GF10Z13 18,800 17,820 18,760 17,990 770 758 525
SVQ13 - - - 640 - 0 30
SVwv13 - - - 648 - 0 2
SVz13 - - - 674 - 0 0
Brent Crude Oil Futures
BRN13 3,222 3,190 3,200 3,217 -15 75 249
BRQ13 3,210 3,180 3,180 3,199 -19 9 35
BRU13 3,180 3,180 3,180 3,224 -15 1 8
SET50
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)
S50U13 27-Sep-13 86 2.54% 10.4 992 987.6 986.4 -1.2 -0.1 5.6
S50713 27-Dec-13 177 2.55% 0.8 992 1003.5 986.4 -17.1 -1.7 -5.6
S50H14 28-Mar-14 268 2.56% 7.8 992 1003.0 984.9 -18.1 -1.8 7.1
S50M14 27-Jun-14 359 2.57% 10.5 992 1006.9 988 -18.9 -1.9 -4.0
Gold
Expiration Days to Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
GFQ13 29-Aug-13 57 1,242.9 2.54% 31.008 18,392 18,490 98 0.5%
GFV13 30-Oct-13 119 1,242.9 2.54% 31.008 18,472 18,610 138 0.7%
GFZz13 27-Dec-13 177 1,242.9 2.55% 31.008 18,547 18,680 133 0.7%
Silver
Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
SVQ13 29-Aug-13 57 19.395 2.54% 31.008 604 591 -13 -2.1%
SwVv13 30-Oct-13 119 19.395 2.54% 31.008 606 584 -22 -3.7%
Svzi3 27-Dec-13 177 19.395 2.55% 31.008 609 680 71 11.7%
Brent
Expiration Days to Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRN13 16-Jul-13 13 104.58 2.54% 31.008 3,246 3,216 -30 -0.9%
BRQ13 15-Aug-13 43 104.58 2.54% 31.008 3,253 3,214 -39 -1.2%
BRU13 13-Sep-13 72 104.58 2.54% 31.008 3,259 (o] 3,259 -100.0%
Expiration Days to Current EX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDN13 30-Jul-13 27 31.008 2.57% 0.14% 31.06 30.96 -0.10 -0.3%
USDQ13 29-Aug-13 57 31.008 2.57% 0.14% 31.13 31.02 -0.11 -0.3%
uUSbuU13 27-Sep-13 86 31.008 2.57% 0.14% 31.19 31.08 -0.11 -0.3%

* 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)

1,193 1,203 1,213 1,223 1,233 1,243 1,253 1,263 1,273 1,283 1,293

30.76 17,448 16,863 16,424 16,132 15,986 16,132 16,424 16,863 17,448 18,179
30.81 17,334 16,753 16,317 16,027 15,882 16,027 16,317 16,753 17,334 18,060
30.86 17,249 16,671 16,237 15,948 15,804 15,948 16,237 16,671 17,249 17,972

3091 17,192 16,616 16,184 15,896 15,752 15,896 16,184 16,616 17,192 17,913
30.96 , ] ] 15,870 15,726 15,870 16,157 16,589 17,883
THB/USD 31.01
31.06
3111 17,249 16,671 16,237 15,948
3116 17,334 16,753 16,317 16,027
31.21 17,448 16,863 16,424 16,132
3126 17,590 17,000 16,558 16,263

15,896 16,184 16,616 17,192
15,948 16,237 16,671 17,249 17,972
16,027 16,317 16,753 17,334 18,060
16,132 16,424 16,863 17,448 18,179
16,263 16,558 17,000 17,590 18,326

Fair Silver spot price

Silver spot (USD/oz)
16.9 17.4 17.9 18.4 18.9 19.4 19.9 20.4 20.9 21.4 21.9

30.76 366

30.81 366

30.86 367

30.91 368

30.96 368
THB/USD 31.01

31.06

31.11

31.16

31.21

31.26

Fair Brent spot price

Brent spot (USD/bbl)

95 97 99 101 103 105 107 109 111 113 115
30.76 2,909 2,663 2,478 2,355 2,294 2,355 2,478 2,663 2,909 3,217
30.81 2,914 2,667 2,483 2,359 2,298 2,359 2,483 2,667 2,914 3,222
30.86 2,919 2,672 2,487 2,363 2,301 2,363 2,487 2,672 2,919 3,227

30.91 2,923 2,676 2,491 2,367 2,305 2,367 2,491 2,676 2,923 3,232
30.96 , , , , 2,309 2,371
THB/USD 31.01
31.06
3111
31.16
31.21
31.26
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Fuil wAn1sol

2 NINHIAN Zi‘wﬁ?"ﬂ% - Total Vehicle Sales Jun consensus 15.5 M / May 15.3 M

2 NINHIAH 'ﬂvﬂﬂqw - PMI Construction Jun 51.0 / May 50.8

2 NINJIAN F;ﬁi‘ﬂ - PPI May -0.3% / Apr -0.6%

2 NINGJIAH @M?E% — Factory Orders May 2.1% / Apr 1.0%

2 NINHIAH tﬁlﬂqu - PMI Composite Jun 52.3 / May 54.1

2 NINJIAH ﬂjﬂ]u - PMI Services Jun 52.1 / May 54.8

2 NINGIAN Au - PMI Composite Jun / May 50.9

2 NINYIAN Au - PMI Services Jun / May 51.2

3 NIngAN 5t - PMI Composite Jun / May 44.6

3 NINYIAN tlaueia - PMI Services Jun / May 4.3

3 NINgIAN \a g1l — PMI Composite Jun / May 50.2

3 NINgIAN \a3ui - PMI Services Jun / May 49.7

3 nIngIAN ¢/131] - PMI Composite Jun / May 47.7

3 nInNgIAY #/131) - PMI Services Jun / May 47.2

3 NINHIAN 'é/\‘iﬂqw - CIPS/PMI Services Index Jun consensus 54.3 / May 54.9

3 nINAN #/131] - Retail Sales May / Apr -0.5%

3 NINHIAN ZWI%"E% - Announced Layoffs Jun / May 36.4 K

3 NINHIAN zwi”g% - ADP Employment Jun consensus 165 K / May 135K

3 NINHIAN @W%’jﬂ - International Trade May consensus $-40.8 B/ Apr $-40.3 B

3 NINHIAN ﬂu%’ﬂ% - New Claims wk6/29 consensus 345 K/ 346 K

3 NINHIAN Zi‘wﬁ?"ﬂ% - ISM Non-Mfg Index Jun consensus 54.5 / May 53.7

4 nINNIAY gl91 - GDP Q1r/Q1p -0.2%

4 NInHIAy é’dﬂqw - BOE Announcement consensus 0 bp / Prior 0 bp

4 NINHIAN %ﬂiﬂ - ECB Announcement consensus 0 bp / Prior 0 bp

5 NINHIAN BJ%‘I'QLﬁﬂ - Merchandise Trade May / Apr E-4.5B

5 NINHIAN L1853 - Manufacturers' Orders May / Apr -2.3%

5 NINHIAN ﬁu?ﬂ% - Nonfarm Payrolls Jun consensus 161 K/ May 175 K

5 NINHIAN @Miﬁﬂ - Unemployment Rate Jun consensus 7.5% / May 7.6%

5 NINHIAN @M?ﬂﬂ - Private Payrolls Jun consensus 175 K/ May 178 K
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