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Trading Range in today

soumnulag
S50U13 958-948 975-985 dnade nanasansal
NRIATUNY 1,247-1,237 1,263-1,273 wanziewindimasl: 27648
GFO13 18,200-18,000 18,700-18,900 nuade wadunaas
SVQ13 615-605 640-650 waneidaninainmef: 18239
BRN13 3,270-3,250 3,290-3,310
AL 30.90-30.80 31.11-31.21
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 83.0-82.7 83.5-83.8

d9Uanara SET50 Index Futures

Open

Settlement Price Volume

Interest
Prior Last Change
S50N13 978.7 990.7 966.0 992.0 969.1 -22.3 572 779
S50Q13 977.1 979.9 962.7 991.6 962.7 -22.2 6 25
S50U13 977.0 985.9 959.2 986.4 963.2 -22.3 27,041 30,974
S50713 978.0 986.0 960.0 986.4 963.5 -22.4 684 1,960
S50H14 974.0 975.5 960.0 984.9 962.0 -22.9 21 129
S50M14 976.0 976.0 976.0 988.0 976.0 -24.0 1 3

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDN13 31.0 31.2 31.0 31.0 31.2 0.21 396 3,975
USDQ13 31.2 31.2 31.2 31.0 31.2 0.19 12 166
USDU13 31.2 31.2 31.2 31.1 31.2 0.14 68 1,497
USDz13 31.3 31.3 31.3 31.2 31.3 0.13 25 148

sqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 4,592 5,285 -693 9,862 8,852 1,010 13,871 14,188 317
Energy Futures 88 29 59 0 0 0 123 182 -59
Metal Futures 625 418 207 3,159 3,297 -138 2,583 2,652 -69
Single Stock Futures 107 131 -24 7,700 8,684 984 19,044 18,036 1,008
Currency Futures 0 0 0 10 132 -122 491 369 122

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFQ13 18,570 18,360 18,490 18,620 -120 922 3,052
GFV13 18,620 18,430 18,560 18,680 -110 187 1,879
GFz13 18,700 18,510 18,650 18,730 -120 91 111
Future Bt10

GF10Q13 18,570 18,360 18,480 18,620 -120 3,705 4,926
GF10V13 18,650 18,440 18,550 18,680 -110 1,071 3,095
GF10z13 18,710 18,500 18,650 18,760 -110 383 465
SvQ13 623 610 610 640 -30 4 34
SVvVv13 648 648 648 648 -30 2 4
SVz13 620 620 620 674 -30 2 2
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Brent Crude Qil Futures

BRN13 3,280 3,205 3,266 3,202 63 176 300
BRQ13 3,265 3,191 3,248 3,180 69 29 48
BRU13 3,240 3,205 3,240 3,209 63 6 12

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

date maturity R dividend spot price future price  from fair price (pts) discount (%) from spot price (pts)
S50U13 27-Sep-13 85 2.54% 10.4 977 972.4 964.1 -8.3 -0.9 -12.9
S50Z13 27-Dec-13 176 2.55% 0.8 977 988.3 964 -24.3 -25 -13.0
S50H14 28-Mar-14 267 2.56% 7.8 977 987.7 962 -25.7 -2.6 -15.0
S50M14 27-Jun-14 358 2.57% 10.5 977 991.4 964 -27.4 -2.8 -13.0

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFQ13 29-Aug-13 56 1,253.7 2.54% 31.051 18,576 18,610 34 0.2%
GFV13 30-Oct-13 118 1,253.7 2.54% 31.051 18,657 18,700 43 0.2%
GFz13 27-Dec-13 176 1,253.7 2.55% 31.051 18,733 18,760 27 0.1%
Silver
Expiration [DEVER() Current Current Fair future Current Premium / Discount  premium /
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
SVQ13 29-Aug-13 56 19.73 2.54% 31.051 615 655 40 6.5%
SWV13 30-Oct-13 118 19.73 2.54% 31.051 618 557 -61 -9.8%
SVz13 27-Dec-13 176 19.73 2.55% 31.051 620 667 a7 7.5%

Expiration Daysto  Current Current  Fair future Current Premium / Discount  premium /
date maturity spot (USD) price future price  from fair price (Bt) discount (%)
BRN13 16-Jul-13 12 105.92 2.54% 31.051 3,292 3,281 -11 -0.3%
BRQ13 15-Aug-13 42 105.92 2.54% 31.051 3,299 3,278 -21 -0.6%
BRU13 13-Sep-13 71 105.92 2.54% 31.051 3,305 3,275 -30 -0.9%

Expiration  Days to Current FX Fair future Current Premium / Discount  premium /
date maturity price future price  from fair price (Bt) discount (%)
USDN13 30-Jul-13 26 31.051 2.57% 0.14% 31.10 31.17 0.07 0.2%
uUsDQ13 29-Aug-13 56 31.051 2.57% 0.14% 31.17 31.21 0.04 0.1%
USDU13 27-Sep-13 85 31.051 2.57% 0.14% 31.23 31.22 -0.01 0.0%

* 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)

1,202 1,212 1,222 1,232 1,242 1,252 1,262 1,272 1,282 1,292 1,302

30.80 17,597 17,011 16,572 16,279 16,132 16,482 16,279 16,572 17,011 17,597 18,329
3085 17,482 16,900 16,464 16,173 16,028 16,028 16,173 16,464 16,900 17,482 18,210
30.90 17,397 16,818 16,383 16,094 15,949 15949 16,094 16,383 16,818 17,397 18,120
3095 17,339 16,762 16,330 16,041 15,897 15,897 16,041 16,330 16,762 17,339 18,061
31.00 17,311 16,735 16,303 16,015 15,871 15,871 16,015 16,303 16,735 17,311 18,031
THB/USD 31.05 17,311 16,735 16,303 16,015 15871 15871 16,015 16,303 16,735 17,311 18,031
3110 17,339 16,762 16,330 16,041 15,897 15,897 16,041 16,330 16,762 17,339 18,061
31.15 17,397 16,818 16,383 16,094 15,949 15949 16,094 16,383 16,818 17,397 18,120
3120 17,482 16,900 16,464 16,173 16,028 16,028 16,173 16,464 16,900 17,482 18,210
3125 17,597 17,011 16,572 16,279 16,132 16,482 16,279 16,572 17,011 17,597 18,329
31.30 17,739 17,149 16,706 16,411 16,263 16,263 16,411 16,706 17,149 17,739 18,477
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Fair Silver spot price

Silver spot (USD/oz)
17.2 17.7 18.2 18.7 19.2 19.7 20.2 20.7 21.2 21.7 22.2

30.80 377

30.85 377

30.90 378

30.95 379

31.00 379
THB/USD 31.05

31.10

31.15

31.20

31.25

31.30

Fair Brent spot price

Brent spot (USD/bbl)
96 98 100 102 104 106 108 110 112 114 116

30.80 2,954 2,708 2,523 2,400
30.85 2,959 2,712 2,527 2,404
30.90 2,964 2,717 2,531 2,408
30.95
31.00
THB/USD 31.05
31.10
31.15
31.20
31.25
31.30

2,400 2,523 2,708 2,954 3,262
2,404 2,527 2,712 2,959 3,268
2,408 2,531 2,717 2,964 3,273
2,412
2,416
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2 NINHIAN Zi‘wﬁ?"ﬂ% - Total Vehicle Sales Jun consensus 15.5 M / May 15.3 M

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

2 N3N g/131 - PPI May -0.3% / Apr -0.6%

2 NINJIAH AN §°1 Factory Orders May 2.1% / Apr 1.0%

2 NINHIAN Ef_,l‘ﬂqu - PMI Composite Jun 52.3 / May 54.1

2 NINYHIAH Eﬁ‘ﬂq - PMI Services Jun 52.1 / May 54.8

2 NINGIAN Au - PMI Composite Jun / May 50.9

2 NINIAN A1 - PMI Services Jun / May 51.2

3 NIngIAN 5t - PMI Composite Jun / May 44.6

3 NIngIAN a1eig - PMI Services Jun / May 44.3

3 nINgIAx 118935l - PMI Composite Jun / May 50.2

3 NINgIAN 13Nl - PMI Services Jun / May 49.7

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

3 nINAN ¢/131] - PMI Services Jun / May 47.2

3 NINHIAN frj”mqw - CIPS/PMI Services Index Jun consensus 54.3 / May 54.9

3 nInNgIAY 8131 - Retail Sales May / Apr -0.5%

3 NINHIAN @M%’jﬂ - Announced Layoffs Jun / May 36.4 K

3 NINHIAN mi{g% - ADP Employment Jun consensus 165 K/ May 135K

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

3 NINHIAN @M%’jﬂ - New Claims wk6/29 consensus 345 K/ 346 K

3 NINHIAN ZQ‘VI?"E% - ISM Non-Mfg Index Jun consensus 54.5 / May 53.7

4 nIngIAu yls1l - GDP Q1r/ Q1p -0.2%

4 NINHIAN 'Efx‘iﬂf]lz’r - BOE Announcement consensus 0 bp / Prior 0 bp

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

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

5 NINHIAN L8853 - Manufacturers' Orders May / Apr -2.3%

5 NINHIAN @Mﬁ% - Nonfarm Payrolls Jun consensus 161 K/ May 175 K

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

5 NINHIAN ﬁu?ﬁ% - Private Payrolls Jun consensus 175 K/ May 178 K
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