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Trading Range in today

Support

gaumulng

S50U13 930-920 944-954 dnade nanasansal
NOIRUTIS 1,260-1,250 1,288-1,298 wanziewindimasl: 27648
GFO13 18,600-18,400 19,000-19,200 nuadea wadunaal
SVQ13 610-600 620-630 waneidaninainmef: 18239
BRN13 3,370-3,350 3,400-3,420

ANGLLAY 31.0-30.9 31.2-31.3

ﬁ’]ﬁuLﬁ?\ﬂm@M%‘ﬁﬁ (DXYO) 82.5-82.2 83.2-83.5

d9Uanara SET50 Index Futures

Open

Settlement Price Volume

Interest
Prior Last Change
S50N13 945.5 952.0 936.0 945.2 943.7 -1 640 897
S50Q13 945.0 945.0 945.0 944.8 945.0 -0.9 1 41
S50U13 937.4 945.0 927.5 937.4 935.5 -0.9 28,677 29,818
S50713 938.0 944.0 928.0 937.5 936.0 -1.1 787 2,205
S50H14 938.0 943.5 927.0 937.9 935.0 -2.9 16 112
S50M14 938.4 938.4 930.4 940.0 930.4 -9.6 3 4
d5Uaara Curren Futures

Settlement Price 2
Interest
Prior Last Change
USDN13 31.3 31.4 31.3 31.4 31.3 -0.09 684 4,378
USDQ13 314 31.4 31.4 31.4 314 -0.07 22 256
USDU13 315 31.6 31.4 31.5 314 -0.06 98 1,590
USDz13 315 31.5 31.5 31.6 315 -0.1 1 211

sqUuaadiaznugns Futures mulszianiinas e

Foreign Institution Local

Long Short Net Long Short Net Long Short
SETS50 Index Futures 3,229 5,132 -1,903 9,639 9,910 -271 17,256 15,082 2,174
Energy Futures 22 20 2 0 0 0 75 77 -2
Metal Futures 363 98 265 2,405 2,419 -14 1,972 2,223 -251
Single Stock Futures 98 72 26 5,796 4,178 1,618 15042 16,686 -1,644
Currency Futures 5 1 4 10 256 -246 790 548 242

Future Bt50

dquna1a Futures Gold & Silver & Oil Futures
Settlement Price Volume

Close Prior

Change

Open
Interest

GFQ13 18,740 18,550 18,680 18,640 30 945 2,956
GFV13 18,800 18,630 18,750 18,710 40 95 1,911
GFZ13 18,830 18,710 18,810 18,800 10 24 207
Future Bt10

GF10Q13 18,720 18,550 18,670 18,650 30 3,098 4,469
GF10V13 18,800 18,630 18,750 18,730 20 409 3,108
GF10Z13 18,850 18,700 18,820 18,790 30 169 603
SVQ13 - - - 610 - 0 34
Swv13 - - - 618 - 0 4
Svz13 - - - 644 - 0 2
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Brent Crude Qil Futures

BRN13 3,390 3,341 3,388 3,357 31 55 319
BRQ13 3,382 3,322 3,369 3,348 21 42 7
BRU13 - - - 3,364 31 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 78 2.54% 10.4 946.66 941.5 936.5 -5.0 -0.5 -10.2
S50Z13 27-Dec-13 169 2.55% 0.8 946.66 957.1 936.4 -20.7 -2.2 -10.3
S50H14 28-Mar-14 260 2.56% 7.8 946.66 956.3 935 -21.3 -2.2 -11.7
S50M14 27-Jun-14 351 2.57% 10.5 946.66 959.8 930.4 -29.4 -3.1 -16.3

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 49 1,283.0 2.54% 31.055 19,004 18,700 -304 -1.6%
GFV13 30-Oct-13 111 1,283.0 2.54% 31.055 19,086 18,830 -256 -1.3%
GFz13 27-Dec-13 169 1,283.0 2.55% 31.055 19,164 18,870 -294 -1.5%
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 49 19.805 2.54% 31.055 617 671 54 8.7%
SWV13 30-Oct-13 111 19.805 2.54% 31.055 620 #N/A #N/A #N/IA
SVz13 27-Dec-13 169 19.805 2.55% 31.055 622 665 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 5 108.41 2.54% 31.055 3,368 3,380 12 0.4%
BRQ13 15-Aug-13 35 108.41 2.54% 31.055 3,375 3,363 -12 -0.4%
BRU13 13-Sep-13 64 108.41 2.54% 31.055 3,382 3,400 18 0.5%

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 19 31.055 2.57% 0.14% 31.09 31.32 0.23 0.7%
uUsDQ13 29-Aug-13 49 31.055 2.57% 0.14% 31.16 31.35 0.19 0.6%
USDU13 27-Sep-13 78 31.055 2.57% 0.14% 31.22 31.39 0.17 0.6%

* 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)

1,197 1,207 1,217 1,227 1,237 1,247 1,257 1,267 1,277 1,287 1,297

30.81 17,533 16,947 16,508 16,215 16,069 16,069 16,215 16,508 16,947 17,533 18,265
3086 17,419 16,837 16,401 16,110 15,964/ 15964 16,110 16,401 16,837 17,419 18,146
3091 17,334 16,755 16,320 16,031 15,886,/ 15,886 16,031 16,320 16,755 17,334 18,058
3096 17,277 16,700 16,267 15,978 15,834 15,834 15978 16,267 16,700 17,277 17,998
31.01 17,248 16,672 16,240 15,952 15,808 15,808 15,952 16,240 16,672 17,248 17,969
THB/USD 31.06 17,248 16,672 16,240 15952 15,808 15,808 15,952 16,240 16,672 17,248 17,969
3111 17,277 16,700 16,267 15,978 15,834 15,834 15978 16,267 16,700 17,277 17,998
3116 17,334 16,755 16,320 16,031 15,886/ 15,886 16,031 16,320 16,755 17,334 18,058
3121 17,419 16,837 16,401 16,110 15,964/ 15964 16,110 16,401 16,837 17,419 18,146
31.26 17,533 16,947 16,508 16,215 16,069/ 16,069 16,215 16,508 16,947 17,533 18,265
3131 17,675 17,085 16,642 16,347 16,199 16,199 16,347 16,642 17,085 17,675 18,413
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Fair Silver spot price

THB/USD
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Silver spot (USD/oz)
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Brent spot (USD/bbl)
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8 NINHIAN L1898 - Merchandise Trade May E14.1 B/ Apr E17.7 B

8 NINJHIAH 1818983 - 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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