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Trading Range in today

Support

gaumulng

S50U13 933-923 950-960 dnade nanasansal
NOIRUTIS 1,240-1,230 1,260-1,270 wanziewindimasl: 27648
GFO13 18,400-18,200 18,800-19,000 nuadea wadunaal
SVQ13 605-595 615-625 waneidaninainmef: 18239
BRN13 3,365-3,345 3,390-3,410

ARULAY 31.15-31.05 31.35-31.45

ARUITETYANTFY (DXYO) 84.1-83.8 84.8-85.1

d9Uanara SET50 Index Futures

Open

Settlement Price Volume

Interest
Prior Last Change
S50N13 952.5 961.9 944.6 953.2 945.4 -8 503 868
S50Q13 952.0 952.0 952.0 946.5 952.0 -1.7 1 40
S50U13 947.0 954.9 936.5 945.5 938.1 -8.1 23,129 30,434
S50713 945.5 953.8 937.0 945.2 937.3 -7.7 723 2,177
S50H14 944.0 949.0 936.0 941.3 937.9 -3.4 13 115
S50M14 945.0 945.0 945.0 949.6 945.0 -9.6 1 3
d5Uaara Curren Futures

Settlement Price 2
Interest
Prior Last Change
USDN13 315 31.5 31.3 31.5 314 -0.09 446 3,871
USDQ13 314 31.4 31.4 31.7 314 -0.23 3 254
USDU13 31.6 31.6 31.5 31.6 315 -0.19 78 1,546
USDz13 31.7 31.7 31.6 31.7 31.6 -0.11 58 211

sqUuaadiaznugns Futures mulszianiinas A
Foreign Institution

Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 2,861 3,727 -866 8,449 8,200 249 13,060 12,443 617
Energy Futures 11 26 -15 1 1 0 79 64 15
Metal Futures 1,250 87 1,163 3,192 2,000 1,192 1,668 4,023 -2,355
Single Stock Futures 60 190 -130 3,504 3,711 207 10,900 10,563 337
Currency Futures 17 12 5 0 312 312 568 261 307

Future Bt50

dquna1a Futures Gold & Silver & Oil Futures
Settlement Price Volume

Close Prior

Change

Open
Interest

GFQ13 18,780 18,440 18,650 18,390 250 1,172 2,961
GFV13 18,840 18,540 18,700 18,460 250 140 1,924
GFZ13 18,910 18,590 18,790 18,530 270 127 194
Future Bt10

GF10Q13 18,780 18,440 18,650 18,380 270 3,652 4,641
GF10V13 18,850 18,520 18,720 18,460 270 648 3,030
GF10Z13 18,920 18,590 18,780 18,500 290 371 558
SVQ13 - - - 610 - 0 34
Swv13 - - - 618 - 0 4
Svz13 - - - 644 - 0 2
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Brent Crude Qil Futures

BRN13 3,382 3,341 3,357 3,372 -15 58 314
BRQ13 3,365 3,334 3,348 3,345 3 33 61
BRU13 - - - 3,379 -15 0 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 79 2.54% 10.4 949.11 944.0 937.4 -6.6 -0.7 -11.7
S50Z13 27-Dec-13 170 2.55% 0.8 949.11 959.6 937.5 -22.1 -2.3 -11.6
S50H14 28-Mar-14 261 2.56% 7.8 949.11 958.9 937.9 -21.0 -2.2 -11.2
S50M14 27-Jun-14 352 2.57% 10.5 949.11 962.4 940 -22.4 -2.3 -9.1

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 50 1,247.2 2.54% 31.233 18,580 18,610 30 0.2%
GFV13 30-Oct-13 112 1,247.2 2.54% 31.233 18,661 18,760 99 0.5%
GFz13 27-Dec-13 170 1,247.2 2.55% 31.233 18,737 18,770 33 0.2%
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 50 19.08 2.54% 31.233 598 650 52 8.7%
SWV13 30-Oct-13 112 19.08 2.54% 31.233 601 0 -601 -100.0%
SVz13 27-Dec-13 170 19.08 2.55% 31.233 603 657 54 8.9%

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 6 107.9 2.54% 31.233 3,371 3,375 4 0.1%
BRQ13 15-Aug-13 36 107.9 2.54% 31.233 3,379 3,364 -15 -0.4%
BRU13 13-Sep-13 65 107.9 2.54% 31.233 3,385 3,380 -5 -0.2%

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 20 31.233 2.57% 0.14% 31.27 31.41 0.14 0.4%
uUsDQ13 29-Aug-13 50 31.233 2.57% 0.14% 31.34 31.42 0.08 0.3%
USDU13 27-Sep-13 79 31.233 2.57% 0.14% 31.40 31.45 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)

1,196 1,206 1,216 1,226 1,236 1,246 1,256 1,266 1,276 1,286 1,296

3098 17,612 17,023 16,581 16,287 16,139 16,139 16,287 16,581 17,023 17,612 18,348
31.03 17,498 16,913 16,474 16,182 16,035/ 16,0385 16,182 16,474 16,913 17,498 18,230
31.08 17,413 16,831 16,394 16,103 15,957/ 15,957 16,103 16,394 16,831 17,413 18,141
31.13 17,356 16,776 16,340 16,050 15,905/ 15,905 16,050 16,340 16,776 17,356 18,082
31.18 17,328 16,748 16,314 16,024 15,879 15,879 16,024 16,314 16,748 17,328 18,052
THB/USD 31.23 17,328 16,748 16,314 16,024 15,879 15,879 16,024 16,314 16,748 17,328 18,052
31.28 17,356 16,776 16,340 16,050 15,905/ 15,905 16,050 16,340 16,776 17,356 18,082
3133 17,413 16,831 16,394 16,103 15,957 15,957 16,103 16,394 16,831 17,413 18,141
31.38 17,498 16,913 16,474 16,182 16,035/ 16,035 16,182 16,474 16,913 17,498 18,230
3143 17,612 17,023 16,581 16,287 16,139/ 16,439 16,287 16,581 17,023 17,612 18,348
31.48 17,754 17,160 16,715 16,418 16,270 16,270 16,418 16,715 17,160 17,754 18,497
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Fair Silver spot price

Silver spot (USD/oz)
16.6 17.1 17.6 18.1 18.6 19.1 19.6 20.1 20.6 21.1 21.6

30.98 359
31.03 359
31.08 360
31.13 361
31.18 361

THB/USD 31.23
31.28
31.33
31.38
31.43
31.48

Fair Brent spot price

Brent spot (USD/bbl)

98 100 102 104 106 108 110 112 114 116 118
30.98 3,033 2,785 2,599 2,476 2,414 2,476 2,599 2,785 3,033 3,343
31.03 3,038 2,790 2,604 2,480 2,417 2,480 2,604 2,790 3,038 3,348
31.08 3,043 2,794 2,608 2,484 2,421 2,484 2,608 2,794 3,043 3,354
31.13 3,048 2,799 2,612 2,488 2,425 2,488 2,612 2,799 3,048 3,359

31.18 2,429 2,492
THB/USD 31.23
31.28
31.33
31.38
31.43
31.48
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Fuil wAn1sol

8 NINHIAN L1898 - Merchandise Trade May E14.1 B/ Apr E17.7 B

8 NINJHIAH 1818913 - Industrial Production May -1.0% / Apr 1.8%

8 NINJIAN mﬂ%"ﬂ% - Consumer Credit May $19.6 B/ Apr $11.1 B

8 NINJHIAH 314 — CPI Jun consensus 2.5% / May 2.1%

8 NINJHIAH A1 - PPl Jun consensus -2.6% / May -2.9%

9 NINJHIAN A1 — Merchandise Trade Jun consensus $27.1 B / May $20.43 B

9 NINYIAN 24ng e - Mig Input May / Apr 0.1%

9 nINP1AN 24ng - Mfg Output May / Apr -0.2%

9 NINJIAH fé”aﬂqw - Merchandise Trade May / Apr Stg-8.2 B

9 NINNIAN ﬂjﬂqu - CGPI (PPI) Jun consensus 0.0% / May 0.1%

10 nInJIAN tﬁlﬂqu - Bank of Japan Announcement consensus 0 bp / Prior 0 bp

10 NINYIAN \a3ui - CPI Jun / Prior 0.1%

10 nenHIAN Bliiimzﬂ - Industrial Production May / Apr 2.2%

10 nInJIAN ﬁ‘mﬂ‘j% - Wholesale Inventories May consensus 0.3% /Apr 0.2%

10 NINPIAN @135 - FOMC Minutes

10 NINJIAN @435 - Ben Bernanke Speaks

10 nINJIAN ﬂj ;u - Machine Orders May consensus 1.7% / Apr -8.8%

11 nTnHIAd AU %ﬁ - New Claims wk7/6 consensus 337 K/ Prior 343 K

11 nenHIAd an 5 5% - Export Prices Jun consensus -0.1% / May -0.5%

11 nInHrAy Zimﬂ% - Import Prices consensus 0.1% / May -0.6%

11 nngIAd ZW?"E% - Treasury Budget Jun / May $138.7 B

12 nenHrAd ﬂ:ﬂiﬂ - Industrial Production May consensus 0.4% / Apr 0.4%

12 nInHrAy mi?”g% — PPI Jun consensus 0.5% / May 0.5%

12 nINHIAd @W%’ﬁs% — Consumer Sentiment Jul consensus 84.1 / May 84.1

14 nInJIAd Au - GDP Q2 consensus 7.5% / Prior 7.7%

14 nTnHIAd 314 - Industrial Production Jun consensus 9.1% / May 9.2%

14 nInHrAy AU - Retail Sales Jun consensus 12.9% / May 12.9%
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