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Trading Range in today

seumulae
S50U13 960-950 973-983 dnade nanasansal
NRIATUNY 1,235-1,225 1,258-1,268 wanziewindimasl: 27648
GFQ13 18,250-18,050 18,700-18,900 nuade wadunaas
SVQ13 610-600 640-650 waneidaninainmef: 18239
BRN13 3,265-3,245 3,290-3,310
ANSUL 30.95-30.85 31.15-31.25
ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 83.5-83.2 84.0-84.3

d9Uanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Prior Last Change
S50N13 977.0 982.0 960.1 969.7 968.9 -0.2 528 780
S50Q13 970.4 974.5 970.4 969.4 974.5 -0.2 5 30
S50U13 971.5 976.0 954.4 964.1 961.6 -1.7 25,267 29,998
S50713 971.0 975.5 953.3 964.0 962.0 -1.5 721 2,030
S50H14 970.0 972.0 955.9 962.0 959.9 -2.1 48 127
S50M14 - - - 964.0 - 1.9 0 3

#9uaana Currency Futures

Settlement Price 2
Interest
Prior Last Change
USDN13 31.1 31.2 31.1 31.2 31.1 -0.03 139 3,920
USDQ13 - - - 31.2 - -0.03 0 166
USDU13 - - - 31.2 - - 0 1,497
USDz13 31.3 31.3 31.3 31.3 31.3 - 12 160

aqUuaadiaznugns Futures mulszianiinas Heue
Foreign Institution Local

Long Short Net Long Short Net Long Short
SET50 Index Futures 3,136 3,432 -296 9,397 9,535 -138 14,036 13,602 434
Energy Futures 85 7 78 0 0 0 111 189 -78
Metal Futures 621 195 426 2,604 2,422 182 1,601 2,209 -608
Single Stock Futures 438 639 201 16,991 19,449  -2,458 30,747 28,088 2,659
Currency Futures 0 0 0 0 0 0 151 151 0

dquna1a Futures Gold & Silver & Oil Futures
Open

Settlement Price Volume Interest

Close Prior Change

Future Bt50

GFQ13 18,670 18,480 18,540 18,500 50 794 3,058
GFV13 18,740 18,550 18,620 18,570 50 69 1,884
GFz13 18,780 18,630 18,690 18,610 80 80 152
Future Bt10

GF10Q13 18,690 18,480 18,550 18,500 40 3,019 4,770
GF10Vv13 18,750 18,570 18,610 18,570 40 597 3,177
GF10zZ13 18,820 18,630 18,690 18,650 40 267 483
SvQ13 - - - 610 - 0 34
SVvVv13 - - - 618 - 0 4
SVz13 - - - 644 - 0 2
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Brent Crude Qil Futures

BRN13 3,288 3,271 3,271 3,265 6 164 325
BRQ13 3,278 3,257 3,262 3,249 13 26 58
BRU13 3,260 3,248 3,249 3,272 6 6 11

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 84 2.54% 10.4 969 964.3 962.4 -1.9 -0.2 -6.6
S50Z13 27-Dec-13 175 2.55% 0.8 969 980.1 962.5 -17.6 -1.8 -6.5
S50H14 28-Mar-14 266 2.56% 7.8 969 979.5 959.9 -19.6 -2.0 -9.1
S50M14 27-Jun-14 357 2.57% 10.5 969 983.2 965.9 -17.3 -1.8 -3.1

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 55 1,246.5 2.54% 31.095 18,494 18,540 46 0.2%
GFV13 30-Oct-13 117 1,246.5 2.54% 31.095 18,574 18,620 46 0.2%
GFz13 27-Dec-13 175 1,246.5 2.55% 31.095 18,651 18,710 59 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 (%)
SVQ13 29-Aug-13 55 19.575 2.54% 31.095 611 580 -31 -5.1%
SWV13 30-Oct-13 117 19.575 2.54% 31.095 614 0 -614 -100.0%
SVz13 27-Dec-13 175 19.575 2.55% 31.095 616 659 43 6.9%

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 11 105.6 2.54% 31.095 3,286 3,275 -11 -0.3%
BRQ13 15-Aug-13 41 105.6 2.54% 31.095 3,293 3,270 -23 -0.7%
BRU13 13-Sep-13 70 105.6 2.54% 31.095 3,300 3,271 -29 -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 25 31.095 2.57% 0.14% 31.15 31.14 -0.01 0.0%
uUsDQ13 29-Aug-13 55 31.095 2.57% 0.14% 31.21 31.18 -0.03 -0.1%
USDU13 27-Sep-13 84 31.095 2.57% 0.14% 31.27 31.22 -0.05 -0.2%

* 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)

1,199 1,209 1,219 1,229 1,239 1,249 1,259 1,269 1,279 1,289 1,299

30.85 17,572 16,985 16,546 16,252 16,106/ 16,106 16,252 16,546 16,985 17,572 18,305
3090 17,458 16,875 16,438 16,147 16,001 16,001 16,147 16,438 16,875 17,458 18,186
3095 17,372 16,793 16,358 16,068 15,923} 15,923 16,068 16,358 16,793 17,372 18,097
31.00 17,315 16,738 16,304 16,015 15,871} 15,871 16,015 16,304 16,738 17,315 18,038
31.05 17,287 16,710 16,277 15,989 15,845 15,845 15989 16,277 16,710 17,287 18,008
THB/USD 31.10 17,287 16,710 16,277 15989 15,845 15845 15989 16,277 16,710 17,287 18,008
3115 17,315 16,738 16,304 16,015 15,8717 15,871 16,015 16,304 16,738 17,315 18,038
31.20 17,372 16,793 16,358 16,068 15,9237 15923 16,068 16,358 16,793 17,372 18,097
3125 17,458 16,875 16,438 16,147 16,001/ 16,001 16,147 16,438 16,875 17,458 18,186
3130 17,572 16,985 16,546 16,252 16,106 16,106 16,252 16,546 16,985 17,572 18,305
3135 17,714 17,123 16,680 16,384 16,236, 16,236 16,384 16,680 17,123 17,714 18,453
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Fair Silver spot price

Silver spot (USD/oz)
17.1 17.6 18.1 18.6 19.1 19.6 20.1 20.6 21.1 21.6 22.1

30.85 372

30.90 373

30.95 374

31.00 374

31.05 375
THB/USD 31.10

31.15

31.20

31.25

31.30

31.35

Fair Brent spot price

Brent spot (USD/bbl)

96 98 100 102 104 106 108 110 112 114 116
30.85 2,949 2,702 2,517 2,394 2,332 2,394 2,517 2,702 2,949 3,257
30.90 2,954 2,706 2,521 2,397 2,336 2,397 2,521 2,706 2,954 3,263
30.95 2,958 2,711 2,525 2,401 2,339 2,401 2,525 2,711 2,958 3,268

31.00 2,343 2,405
31.05 2,347 2,409
THB/USD 31.10
31.15
31.20
31.25
31.30
31.35
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3 NINHIAN BJ%‘I'QLﬂﬂ - PMI Composite Jun 47.4 / May 44.6
3 NINHIAN tJ%I/\‘iLM - PMI Services Jun 47.2 / May 44.3
3 NINHIAN el — PMI Composite Jun 50.4 / May 50.2
3 NINHIAN Lasiil - PMI Services Jun 50.4 / May 49.7
3 NINHIAN f;ﬂiﬂ — PMI Composite Jun 48.7 / May 47.7
3 NINHIAN Eﬂi“ﬂ - PMI Services Jun 48.3 / May 47.2
3 NINHIAN 'rjvﬂﬂqtf - CIPS/PMI Services Index Jun 56.9 / May 54.9
3 NINHIAN f;ﬂﬁ‘ﬂ - Retail Sales May 1.0% / Apr -0.5%
3 NINHIAN @W%’j% - Announced Layoffs Jun 39.4 K/ May 36.4 K
3 NINHIAN @W%’jﬂ - ADP Employment Jun 188 K/ May 135K
3 NINYIAN zwi"ﬂ% - International Trade May $-45.0 B / Apr $-40.3 B
3 NINJIAN wiﬁ”g% - New Claims wk6/29 343 K/ 346 K
3 NINHIAN @Miﬁﬂ - ISM Non-Mfg Index Jun 52.2 / May 53.7
4 nIngIAy F;ﬂiﬂ -GDP Q1r-0.3% / Q1p -0.2%
4 NInHIAd é’dﬂqw - BOE Announcement 0 bp / Prior 0 bp
4 NINJIAN F;ﬁiﬂ - ECB Announcement 0 bp / Prior 0 bp
5 NINHIAN liJ%l/\‘iLﬂ@ - Merchandise Trade May / Apr E-4.5 B
5 NINHIAN 118933l - Manufacturers' Orders May / Apr -2.3%
5 NINHIAN @Mﬁ% - Nonfarm Payrolls Jun consensus 161 K/ May 175 K
5 NINHIAN @W%’jﬂ — Unemployment Rate Jun consensus 7.5% / May 7.6%
5 NINHIAN ?31‘1)1?"5“1 - Private Payrolls Jun consensus 175 K/ May 178 K
8 NINJIAH 11873 - Merchandise Trade Apr/Mar E17.7 B
8 NINJIAH 1183l - Industrial Production Apr/ Mar 1.8%
8 nTNJ1AN au3g4 - Consumer Credit Apr $11.1 B
8 NINHIAN Au - Consumer Price Index
8 NINJIAH AU - Producer Price Index
UisMmannIng V3R 41fin, 179 @1A1sunenan @@ maas 1u 2526, 29 auuamsld nsns ngaunwe 10120 AW 0-2801-9100 Tnsans. 0-2801-9399 5

L Xo g4 ‘

‘ mmuﬂauuuwmwwu‘fﬁmmuamwﬂﬂn{]ua wmfmLﬂuwmmﬂmimLLMumLﬂumwuuumwnnm\um mwmummm@wauauuq TnaLFdmvanning vFiR Sin mmm'nﬂmquwﬂumi
Lﬂ@auu,ﬂmmwmwmﬂnmmmmmﬂ wﬂiwng’Lummwu@uuuimaiummwmwm mmmauuummmJiumﬂLwalmﬂiyn@unwmmﬁu‘lwmunmwu toelldidunnsiviednaould  n
awwinnsTestene uanning viansansvnannaiule adsnglunenu



